North America Structured Investments

JPMorgan

18mNC3m NDX/RTY/SPX Auto Callable Contingent Interest Notes

The follawing is a summary of the term s of the notes offered by the preliminary pricing supplement Fyparlinked below.
Summary of Terms

Isguer: JFMorgan Chase Financial Cormpany LLC

Guarantor: JFMorgan Chase & Co.

Minimum Denomination: 51,000

Underlyings: MASDAC-100 Index®, Russell 20002 Index and S&P S00° Index
Pricing Date: Seplember 18, 2022

Fina| Review Date: March 18, 2024

Maturity Date: March 21, 2024

Raview Dates: Mantly

Contingent Intereat Rate:
Interest BarrienTrigger Value:
cl

[12.25%-14.25%]* per annum, paid monthly at a rate of between 1.02083% and 1_1875%*, if applicable
‘With respect fo each Underlying, an amaunt that represents 70.00% of its Initial Value

usip: 4B133MEYE
Preliminary Pricing
Supplement: hitpoiEp jpmorgan. comddocumenticusiprd 8 1 330 5 Xido J/Product Termsheetidocument.

Estimated Value: The estmated value of the notes, when the terms of the notes are set, will not be less than 00 per 51,000 principal
amount nale. For more information about the estimated value of the noles, which likely will be lower than the price you paid for the noles,
please see the hyperlink above.

Automatic Call

If on any Review Date (other than the first, second and final Review Dates) the cesing level of each Underying is greater than or equal

to its Imitial Value, the notes will be sutomatically caled and you will receive a cash payment for each $1,000 principal ameount note. equal
to{a)y $1,000 plvs (b) the Contingent Interest Payment applicable to that Review Dabe, pavable onthe applicable Call Setllement Date. No
further payments will be made on fe notes.

Payment at Maturity

If the nodes have not been automatically called and the Final Value of each Underying is greater than or equal to its respective Trigger
Walue, you will recenve a cash payment at maturity, for each $1,000 principal ameunt nete. aqual t (&) 51,000 plus (o) the Contingent
Interest Payment apphcabie 19 the final Review Date,

If the netes have nol been automatically called and the Final value of any Underlying is lass than its Trigger Value, your payment at
maturity per $1.000 principal ameount nete will be calculated as follows:
£1,000 + {51,000 = Least Performing Underying Retum)

Capitalized terns usad but not defined hergin shall have the meanings set farth in the preliminary pricing supplement.
Any paymment on the nales is subjest 1o the eredit risk of JPMorgan Chase Financial Comgany LLG, s issuer of the notes and the credit
rick of JPMorgan Chase & Ca., as guaranior of the notes.

Hypothetical Payment at Maturity**
Least Performing Fayment at Maturity
Underlying Return [assuming 12.25% per annum
Contingent Interest Rate)
60.00% 51,010.2083
40.00% $1,010.2083
20.00% §1,010, 2083
5.00% §1,010. 2083
0.00% 31,010.2083
-5.00% 51,010.2083
-20.00% $1,010.2083
-30.00% 51,010.2083
-30.01% $655. 9000
-40.00% S600.0000
=50.00% 5000000
-60.00% 5400,0000
-80.00% 3200.0000
~100.00% H0.0000

This table does net demonsirate how your interest payments can vary ever the
term of your notes.

Contingent Interast

*If the notes have not been automatically called and the closing level of each
Underlying on any Review Date is greater than or equal to its Interast Barrier, you
will receive an the applicable Interest Payment Date for each 51,000 principal
amount note a Contingent Interest Payment equal to between $10.2083 and
$11.875 {equivalent to an interest rate of bebween 12.25% and 14.23% per annum,
payzble at a rate of between 1,02083% and 1, 1875% per month),

**The hypothetical payments on the notes shown above apply only if you hold the
notes for their entire term oF until avtomatically called. These hypatheticals do not
reflect fees or expenses that would be associated with any sale in the secondary
market If these fees and expenses ware included, the hy pethetical payments shown
above would likely be lower,
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Selected Risks Selected Risks (continued)

+  ourinvestment inthe notes may result ina loss. The netes do not guarantee any return of principal. # JPM's estimated value of the notes will be lower than the orginal issue price (price to public) of the

+  The notes do nat guarantes the payment of interest and may not pay interest at all nates.

*  Any payment on the notes is subject to the credit risks of JPMorgan Chase Financlial Company LLC * JPW's estimated value of the notes is determined by reference to an internal funding rmte.
and JFPKMorgan Chase & Co. Therefore the value of the notes prior to maturity will ke subject to changes = JPM's estimated value of the notes does not represent future values and may differ from others’
in the market's view of the creditwerthiness of JPMergan Chase Financial Company LLG or JPMorgan estimales.
Chaze & Co. *  The value of the notes, which may be refiected in customer account statements, may be higher than

= ou are exposed to the risks of the decline in the value of each Undedying. the then current estimated value of the notes for a Emited time period.

* our payment at raturity will be determined by the Least Performing Underlying, *  Lack of liquidity: J.P. Morgan Securiies LLC {whe we refer to as JPME), intends te offer o purchass

* The appreciation potential of the notes is limited fo the sum of any Contingent Interest Payments that the notes in the secondary market but is not required to do so. The price, if any, 2t which JPMS will b
may be pakl aver the term of the notes, regardless of any appreciation of amy Underlying, which may be willing te purchase nates from you in the secondary market if atall, may resultin a significant loss of
significant our principal,

. Trs'?e benefit provided by the Trigger Value may terminate on the final Review Cate. . yF'nter%al conflicts: We and our afliliates play a variety of roles in connection with the issuance of notes,

+ [f the notes have not been autcmatically called and any Final Value is kelow its Trigger Value, yeu wil including acting a5 caleulation agent and hedging our coligations under the notes, and making the
kase 1% of your principal for every 1% the Final Value of the Least Perfarming Underlying is less than assumptions used to determine the pricing of the nates and the estimated value of the notes when the
its Initial Value. terms of the notes are set. It is pessile that such hedging or other trading activities of J.F. Margan or

* The automatic call feature may farce a potential early exit There is no guarantes you will b2 able o itg affiliztes could result in substantial returns for J B Mergan and fis affiliates while the value of the
reinvest the proceeds at a comparable interest rate far a similar level of risk. nates decline.

# Mo dividend payments, votng ights, or ownership fghts with the eguity securties included in each #  The tax consequences of the notes may be uncertaln. You Should cansult your tax adviser regarding
Urderlying. the U.5. federal income tax conseguences of an investment in the notes.

* The notes are subject to the risks asseciated with non-U_S. securities. *  Asafinance subsidiary, JFMargan Financial Company LLS has no independent operations and has

*» FMorgan Chase & Co. s currently one of the companies that makes up the S&F 5009 [ndex. limited assets.

=  The notes are subject to the risks asseciated with small capitalization companies.

Thi: risks klentified abave are not exhaustive, Please see "Risk Factors” in the [rospectus supplement and the applicable product suppiement ard undarlying supplement and "Selected Risk Consicerations” in the
applicatle preliminary pricing supplement for additional information.

Additional Information

SEC Legend: JPMorgan Chase Finzncial Company LLC and JPMorgan Chase & Co. have filed a registration statement {including a prespectus) with the SEC for any offerings to which these materials relate. Before
you Invest, you should read the prospectus in that registratien statement and the ether documents relating to this offering that JPMaorgan Chase Financlal Company LLC and JPMergan Chase & Ca. nas filed with the
SEL for more complete informaton about JAMergan Chase Financial Company LLC and JPMorgan Chase & Co. and this offering. You may gettheae documents without cost by visiing EDGAR on the SEC web site
at wheni seC. oV, Altematively, JPMorgan Chase Financial Company LLC and JPMorgan Chase & Co., any agent or any dealer panicipating in this offering will armange to send you the prospectus and each prospectus
supplement, as well as any procuct supplement, uneerying supglement and preliminary pricing supplement if yeu so reguest by calling tell-free 1-865-535-9245,

IRS Circular 230 Disclosure: JPMorgan Chase & Co. and its affiliates do not provide tax advice. Accordingly, any discussion of LS. tax matters contained herein (including any attechmends) is not intended or written to be
used, and canmot be used, In cannection with the promation, marketing or recommendation by anyone unaffillated with JPMargan Chase & Co. of any of the matiers addressed herein or for the purpese of avelding U5,
tax-relsted penaliies,

Invvestment sutabiity must be determined individually tor each investor, and the financhal nstruments described herein may not be suftable for all investors. This Information 15 net Intended to pravide and sholkl not be
relied upon as providing accounting, legal, regulatory or tax advice, Investors should consult with their own advisers as to these matters.

Thiz material is not 2 praduct of J P Morgan Research Departments.

Free Wiiting Prospeetus Filed Pursuant to Rule 433, Registration Statement Mes, 333-23665% and 333-238605-01
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