North America Structured Investments

4yr Auto Callable Review Notes linked to RTY/XLF J'RMorgan

Overview A *
i o » ) Hypothetical Amount Payable™
The: follawing is a summary of the terms of the notes offered by the preliminary pricing supplement hyperlinked below.,
sSumm ary of Terms Psnol;:f:;rlnu-t Total Returnat  Total Retum at  Totsl Returmat  Total Return at
- First Ry cond Ravi Third Reyi Final Reviaw
Issuer: JPMergan Chase Financial Gompany LLG Return a1 Raview "5:_);;'”” e Drl_;'s,lf i ""Da;"r’w '"E’Gal'fa "
Guarantor: JPMorgan Chase & So. e
Underlyings: Russell 20007 Index (the “Index’) and iShares® MSG1 Emerging Markets ETF (the “Fund™) 30.00% 14.70% 20.40% 44.10% 58.30%
Pricing Date: Qctober 21, 2022
Final Review Date: October 21, 2026 i i o] i i
Maturity Date: October 25, 2026 20.00% 14.70% 20.40% 44.10% 53.80%
Review Dates: Annual
Barrier Amount: Wiilh respect to each Undeslying, 70.00% of its Initial Value 10.00% 14.70% 20.40% 44.10% 53.80%
: 1
DUS_IF s D00% 14.70% 29.40% 4 10% B0.80%
Preliminary
Pricing Supplement: Ilbg s Py SO ioe menticis pidB1 S3N docly pePraduc] Temmshealidnoumenl pil -0.01% BA hiA LU 0.00%
Estimated Valua: Tha estmated valua of tha nales, when the lerms of the notas are sal, will nat be lass than $500.00 gar
31,000 principsl amount nole. For informatien about the estimated valus of tha noles, which likely will be -5.00% A hli& LY 0.00%
Iowar than the price you pald far the notes. please sae the hyperlink sbove.
You may loss some or all of your grincipal at maturdy. Any payment on the notes (s subjsct to tha cradil risk of JPMargan Chese Financisl -10.00% A HA HiA 0.00%
Company LLC, &5 issuer of the natas and 1he credit isk of JPRargan Chase & Co., ag guarantor of the natas.
Automatic Call -20,00% A HiA HiA 0.00%
It the cloging value of each Underlying an any Review Date is greater than or equal to s Call Valug, the notes will be a0.00% A Mg A 0.004%
automatically called for & cash payment, for each $1,000 principal amount note, equal to (a) $1.000 plus (b} the Call B -
Premium Amount applicable ta that Feview Date, payable on the applicable Call Setdement Date. No further payments will A0.01% A A A _30.01%
be made on the nates,
-50.00% HiA A KA -50.00%
| Review Date | Call Value | Call Premium® : B0.00% A i A -80.00%
First 100.00% of the Inital Value A1 lmast 14.70% T T o T, TR
Secend 100.00% of the Initial Valus Al leas! 22.40%
Third 100.00% of the Initial Value #1least 44.10% * I each case, 10 be delermines oo the Prizing Dale, but not less than the meimum Gal
Firtal 100.00% of the Initial Value Al leas) 58 B0% Framium, a5 applicable
FEYITIENL AL Vi * Reflects a Call Premium of 14 70% pér ansum and the sppcatle Gall Values listedin the
If the notes have not been automatically callzd and the Final Value of each Underlying is greater than or equal to its Bamisr badyie to the belt, The call premium will e determined on (e Pricing Cate and wil net be ks

Amount, you will receive the principal amaunt of your notes at maturity. than 14.70% per annum

Thi “tolal reburn” a5 wsed abowe 05 1he nuimber axpressed as a pereentage. tha results from
camparing the: gayment on the applicable payment date per $1.000 prindgal 2mount nede 1o
IF the notes have not been automatically called and the Final Value of either Underlying is less than its Barrier Amaount, your 51,000
payment al maturity per 1,000 principal amount note will be calculated as follows: Thie hypathelical retums an he iales shawn abave pply caly ifvou hald Ihe nabes for their
$1,000 # (31,000 = Lesser Performing Underlying Retum) erire teern ar undil sutomatically called. Thasa hypothelicals do not reflect fees or expenses that
wiuld b associaled with any salé in the secondary markel IFihess fees and expénses wedd
includad, the hypathetical refums shown atave would likaly be lower,

Capitaized terms used but nal defined herein shall have the meaning et farh in the
prefirningry pricing sugplement,

If the notes have nof been awtomanically called and the Final Value of either Underdying is fess than its Barder Amount, yo
will lose more than 30.00% of your pnincipal amount i matunily ard could lose all of your principal amount af matuify.
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Selec_ted Rlsi_ss ] Selected Risks (continued)
. ‘l‘qur_lnvlestment in the notes may result in a loss. The notes do not guarantee any return of + The estimated value of the notes will be lower than the original issue price (price to public) of
principal, the notes.

.

Any payment on the notes is subject 1o the credit risks of JPMorgan Chase Financlal Company .+ The estimated value of the notes is determined by referance 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 future values and may differ from

subject to changes in the market’s view of the craditworthiness of JPMargan Chase Financial others” eztimates.

Company LLC or JPMorgan Chase & Co. + The value of the notes, which may be reflected in customer account statements, may be
= The appreciation potential of the notes is limited to any Call Premium Amount paid on the notes.  higher than the then current estimated value of the notes for a limited time period.
* You are exposed to the risk of decline in the value of each Underlying. - Lack of liquidity: J.P. Morgan Securiies LLC (who we refer to as JPMS) intends to offer to
* Your payment al maturity will be determined by the Lesser Performing Underlying. 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 yau in the secondary market, if at all, may
+ The automatic call feature may force a potential early exit. result in a significant loss of your principal.

.
.

No interest payments, dividend payments of voling rights, ) Patential conflicts: We and our affiliates play a variety of roles in connection with the
The notes are subject to the risks associated with small capitalization stocks with respect to the issuance of nates, including acting as calculation agent and hedging our obligations undar

.

Index. _ _ the notes, and making the assumptions used to determine the pricing of the notes and the
+ The Fund is subject to management risk. estimated value of the notes when the terms of the notes are set. It is possible that such
* The performance and market valug of the Fund, particularly during periods of market valatility, hedging or other trading activities of J.P. Morgan or its affiliates could result in substantial

may not comelate with the performance of the Fund's underlying index as well as the net asset retumns for J.P. Morgan and its affiliates while the value of the notes decline.

value per share. +  The tax conseguences of the notes may be uncertain. You should consult your tax adviser
« The notes are subject to risks associated with the financial sector with respect to the Fund. regarding the U.S, federal income tax consequences of an investment in the nates,

The anti-dilution for the Fund is limited.
As a finance subsidiary, JPMargan Chase Financial Campany LLC has no independent
oparations and has limited assets.

B

The risks identified above are nol exhaustive, Please see "Risk Faclars” in the prospectus supplement and the applicable preduct supplement and underlying supplement and “Selected Risk
Considerations” in the applicable preliminary pricing supplement for additional information.

Additional Information

SEC Legend: JPMargan Chase Financial Campany LLC and JPMorgan Chase & Co, have filed & registration statement (including & prospectus) with the SEC far any offerings to which these materials relate, Before you
imvest, you should read the prospectus in that registration statement and the other doecumenis relating to this offering that JPMorgen Chase Financial Company LLC and JPMorgan Chase & Co. has filed with the SEC for
mare complete infarmation about JPMargan Chase Financial Company LLG and JPMargan Chase & Co. and this offering. You may get these documents without cost by visiting EDGAR on the SEC web site at
wiww,sec oo, Alternatively, JPMorgan Chase Financial Company LLG and JPMorgan Chase & Co., any agemt or any dealer parficipating in the this offering will arrange to send you the prospecius and 2ach prospecius
supplement as well 25 any product supplemsant, underlying supplement and preliminary pricing supplemnent if you so request by calling toll-fres 1-B68-535-9248.

IRS Clrewlar 230 Disclosure: JPMorgan Chase & Co. and itz affiliates do not provide tax advies, Aceordingly, any discussion of LS. tax matters contained hergin {including any attachments) is net intended ef writlen o be
used, and cannot be used, in connaection with the promaotion, marketing or recommendation by anyone unaffiliated with JPMorgan Chase & Co. of any of the matters addressed herein or for the purpose of avaiding LS.

tax-related penalies,

Investmant suitability must be detarmined individually for each investor, and the financial instruments described herain may not be suitable for all investars. This information is not intended to provide and should not be
relied upen as providing accounting, legal, regulatary o tax advice. Investars should consult with their own advisers as to these matters,

This material is not a preduct of JP. Morgan Research Departments.

Free writing Frogpectus filed Pursuant to Rule 433; Registration Statement Mos, 333-2368659 and 333-23665%-01
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