Morth America Structured Investments

4yr Auto Callable Review Notes linked to SX5E/MXEF

Overview
The following = & surnmary af the terms of the notes aflered by the prelimmary pricing supplement hypedinked below.

Summary of Terms
Issuer: JPMorgan Chase Financial Company LLG

Guarantor: JPMorgan Chase & Co.
Indices: EURZ STOMXA 50® Index and MSC| Emerging Markats Indax
Pricing Date: September 23, 2022

Final Review Date:
Maturity Date:

September 23, 2026
September 2B, 2026

Review Dates: Annual

Barrier Amount: With respect o each Index, T0.00% of its Inifial Walue

CUsIP: 4E1IIMTED

Preliminary

Pricing Supplement: hHpodisp iprnorgan comidecume nticusp!dd1 3B THD dochopeProduct Termsheetidocsment, pdf

Estimated Value: The aslimaled value of the nates, when fe terms of the nees ane sek will nol ba less than S300.00 par
51,007 prinsipal amount nole. Fer infarmaban abaut the esiimated value of e notes, which Ikaly will ba
ket (Fan e price pou paid for the nales, please see (ha hyperink sbee,

¥ou may Iose soma ar 3l of yaur prncipal Al mahsity, Any paymand on the netas is subjest ta tha credi nsk of JPMorgan Chase Fanancial
Company LLC, a3 isuer of the notes and I eredi ik of JPMargan Chase & o as guarantar of the rictes,

Automatic Call

If tha closing level of each Indax on any Review Data is grester than or equal to itz Call Value, the notes will be
sutcmatically celled for a cash payment, for ach §1,000 principel amount note, equal to {8) $1,000 plus (k) the Call
Premium Amount applicable 1o that Revew Date, payable on the applicable Call Setllement Date. No furher paymens wil
be made on the noles,

Review Date | Gall Valus | Gall Fremium®*
First B0.00% of the Inilial Vabue Al baasl 12.55%
Second 0.00% of the Inilisl Value AbbeEst 25.100%
Thirad 0.00% of the Initisl Vialue AL RESt 3T.65%
Final B0 % of tha Inilial Value At laash 50 20

Payment at Maturity
If the nates have not been sutomatically called and the Finel YValue of each Index is greater than or equal 1o its Barrier
Amaunt, you will receive the principal amount of your notes at materity.

If tha notes have not been automatically caled and the Final Value of either Indax is lass than its Barrier Amount, your
payment &t maturity per 1,000 principal amount note will be caloulated s follows:

$1.000 + (51,000 « Lesser Performing Index Return)

if the notes have not been automatically called and the Final Value of either index 1z less than ifs Bamer Amount, you vail
Jozs more than 20.00% of your prncipsl amount ai maturity and cowld lose all of your princips! amournt ai matuhy.

J.PMorgan

Hypothetical Amount Payable™*

J:‘r:::‘xt:‘-_‘f.:::is r'l'oml Ratum at LEDL L _III:I:E:;:::J:L _T;n.1| thrur ‘.;:
Reviow Date irst Feniw Date Dste Date Fingd Fleirw Crabe
BT 12.55% 25.10% 37.65% S0.20%
K% 12.55% 25.10% 37.65% S0.20%
0T 12.55% 25.10% 37 65% 50.20%
10.00% 12.58% 25.10% 37 B5Y% 50.20%
0.00% 13.55% 25.10% 37 B5% 50.20%
-5, 12.55% H5,10% a7 G8% &0, 20%.
100 12.58% 25.10% a7 G5% 50,204
.20.00% A MiA (T 0.00%
-30.00% A Nia [T 0.00%.
301 LTS i LY -30.01%
«50L00% WA Hia L -S0.00%
-B0.00% A MiA (7 -80.00%
BT A ) [0 100005

* In each case, to be determined on the Pricing Date, but not bess than the minimum Call Premiom, 2
applicable,

** Reflects a Call Peemivm af 12.55% per annum and the sppicable Call Values Bsted in the table to the
lalt, The call premium wil Ba determired on the Pricing Date and will rat ba less than 13555 per
annum.

The “tatal retumn™ as used abore s the number expressed as a pereentage, that resudts from camparing
the paryresenl oo Che spplcabde payment date per 31,000 prinipal snount mate 1o 51,000

The hypathetical returns om the nobes shown abewe apply eely # you Robd the notes for their entire term
oF until autamaticaly caliod. Thisa hypatheticals do nee reflect fees or sxpanses that would b

aszocisted with any sale in the secondary market. If these fees and espenses wers inchoded, the
hypethatical retums showen abowe would likely ke beer,

Capitalized terms uzed but net dedined Pargin shall have the meaning =21 fonh inthe
prakminany pricing supplement
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Selected Risks Selected Risks (continued)

= Yourinvestment in the notes may result in a logs. The notes do not guarantee any return of + The estimated value of the nates will be lower than the criginal issue price {price to public) of
principal, the notes.

+ Any payment an the noles is subject ta the credit risks of JPMorgan Chase Financlal Company .+ The estimated value of the notes is determined by reference to an internal funding rate.
LLC and JPMorgan Chase & Co. Therefore the value of the notes prior to maturity will be + The estimated value of the notes does not represent futurs values and may differ from
subject to changes in the market's view of the creditwarthiness of JPMargan Chase Financial others' estimates.

Company LLC or JPMargan Chase & Co. The value of the notes, which may be reflectad in customer account statements, may be
The appreciation potential of the notes is limited to any Call Premium Ameunt paid on the notes. higher than the then current estimated value of the notes for a limited time periad

* You are exposed to the risk of decling in the level of each Index, + Lack of liquidity: J.P. Morgan Securities LLC (who we refer to as JPMS) intends to offer o

+ Your payment at maturity will be determined by the Lesser Performing Index, purchase the notes in the secondary market but is not required to do so. The price, if any, at

+ The benefit provided by the Barrier Amount may terminate on the final Review Date. which JPMS will be willing to purchase notes from you in the secondary market, if at all, may

+ The automatic call feature may farce a potential eary exit. result in a significant loss of your principal.

* Mo interest payments, dividend payments or voling rights. - + Polential conflicts: We and our affiliates play a variety of roles in connection with the

+ The notes are subject to the risks associated with non-LLS. securities. issuance of notes. including acting as calculation agent and hedging our obligations under

« The notes do not provide direct exposure to fluciuations in foreign exchange rates with respect fhe notes, and making the assumplions used to determing the pricing of the notes and the
fo the EURD STOXX 507 Index. estimated value of the notes when the terms of the notes are set. It is possible that such

+ The notes are subject to emerging markets risk with respect 1o the MSCI Emerging Markets hedging or other trading activities of J.P. Morgan or its affiliates could result in substantial
Index. returns for J.P. Margan and its affiliates while the value of the notes decline,

+ The notes are subject to currency exchange risk with respect to the MSCI Emerging Markets  + The tax consequences of the noles may be uncerain. You shoukd consull your tax adviser
Index. regarding the .5, federal income tax consequences of an investment in the notes.

+ Recent executive orders may adversely affect the performance of the M3CI| Emerging Markets
Indlex.

As a finance subsidiary, JPMorgan Chase Financial Company LLC has no independent
operafions and has limited assets.

The risks identified above are not exhaustive. Pleaze see "Risk Factors™ in the prospectus supplement and the applicable product supplement and underlying supplement and “Selected Risk
Considerations” in the applicable prefiminary pricing supplement for additional information,

Additional Information

SEC Legend: JPMorgan Chase Financiel Company LLE and JFMorgan Chase & Co. heve filed & registration statement (including a prospectus) with the SEC for any offerings to which thess materials relate. Before you
Invest, you should read the prospectus in that reglstration statement and the other documents redating 1o this offering that JPMorgan Chasge Financial Company LLE and JPMorgan Chase & Co. has filed with the SEC for
mare complete infermation about JPMorgan Chase Fisancial Company LLC and JPMorgan Chaze & Co, and this offerng. ¥ou may get these documenls without cost by wsiting EDGAR on the SEC web aile at

wowwe sec goy, Atematively, JPMargan Chase Financial Company LLC and JPMorgan Chase & Ca,, any agent or any dealer participating in the this offedng will armnge to send you the prospecius and each prospectus
supplement as well as any product supplement, undedying supplement and prediminary pricing supplement if vou S0 reguest by calling toll-free 1-3668-515-5248

RS Circular 230 Disclosure: JPMorgan Chase & Co. and its affiliates do net provide fax advice. Accordingly, any discussion of LS. tax matiers contained herein (including any atlachments) is not intended or written fo be
used, and cannot be used. in connaction with the promotion, marketing or recommendation by anyone unaffiliated with JPMorgan Chase & Co. of any of the mathers addressed hersin or for the purpose of avoiding U.5.
tas-related penaltias.

Investment suitabilty must be datermined individually for each investor, and the financial instrurnents descrbed herein may not be suitable for all inkestors. Thig informaticn i not intended to provide and should not be
relled upon as providing accounting, legal, regulatory of tax advice. Investors should conault with thelr own advisers as to these maliers,

This matenal is nol @ praduct of )P, Morgan Research Departments,

Free writing Progpectus filed Pursuant fo Rule 423; Reaistration Stalerment Mos, 333-238850 and 333-238858-01
J.P. Morgan Structured Investments | 1 800 576 3529 | jpm_structured_investments@jpmorgan.com



