North America Structured Investments

18MNC3m SPX/NDX/RTY Auto Callable Contingent Interest Notes

The following is a summary of the terms of the notes offered by the preliminary pricing supplement hypedinked below,

Summary of Terms

lasuer: JPMoergan Chass Financial Company LLC

Guarantor: JPMorgan Chase & Co.

Minimum Denomination: 51,000

Indices: SEP 500 Index, MASDAG-100 Index® and Russell 2000% Index

Pricing Date: June 30, 2022

Final Review Data: January Z, 2024

Maturity Date: January 5, 2024

Review Dates: Monthly

Contingent Interest Ratea: Between 7.25% and 9.25%* per annum, payable at a rate of between 0.60417% and 0.770383° per month

Interest Barrier/Trigger Value: \With respect to each Indesx, an amount that represents 50.00% of its Initial Value
CUSIP: 43133GK44

Praliminary Pricing
Supplemant: httpefep jpmorgan. camidocumenticwsip’4 81 336K4 4 doctype/Praduct Termsheetdocument pdf
Estimated Valua: The estimated value of the notes, when the ferms of the notes are set. will not be less than 3900.00 per $1,000

principal amount note.  For information about the estimated value of the notes, which likely will be lower than
the price you paid for the notes, please see the hyperink above.

Automatic Call
If the closing lewel of each Index on any Review Date {other than the first, second and final Review Dates) is greater than or equal to its Initial
Walue, the notes will be autormatically called for a cash payment, for each $1,000 principal amount note, equal to (a) $1,000 plus (&) the

Caontingent Interest Payment applicakle to that Review Date, payable on ihe applicable Call Setdement Date. Mo further payments will be made
on the notes.

Payment at Maturity

If the natzs have not been autormnatically called and the Final Value of each Index is greater than or equal to its Trigger Value, you will receive a
cash payment at maturity, for each $1,000 principal amount note, equal to {a) $1,000 pilus () the Contingent Interest Payment applicable to the
final Review Date,

It the nates have net been autarmatically called and the Final Value af any Index is less than its Trigger Valug, vour payment al maturity per
$1.000 principal amount note will be caloulated as follows:

31,000 + ($1,000 = Least Performing Index Return)

if the notes have nof been sutomatically called and the Final Value of any Index is less than ifs Trigger Valve, you will lose more than 50.00% of
vour principal amount af mafunty and could lose all of your principal amaunt af maturily.

Capitalized terms used but not defined Rerein shall have the meanings set forth in the preliminary pricing supplement.

Any payment on the neles is subject 1o the eredit risk of JPMorgan Chase Financial Company LLG, as issuer of the noles, and the eredit risk of
JPMorgan Chase & Co., as guaranfor of the notes.

J.PMorgan

Hypothetical Payment at Maturity™

Least Performing Index Return

Payment At Maturity [55uming 7.
Per annum Contingent Intenest Rata)

S0.00% 51,008.0417
A0.00% $1,006.0417
20.00% £1,005.0417
1000 $1,006.0417
5.00% 51,006.0417
0,005 51.006.0417
-5.00% $1,006.0017
-20.00% S1,006.0417
-30.00% 51,006.0417
-40.00% $1,006.0417
= 50.00% 510060417
-50.01% 54999000
-G0.00% $400,0000
-100.00% S0,0000

This table doos nat domarstrate how your interest paymaents can vary oeer

the term of yaur notes.

Contingent Interest

*If the nates have nat boen autamatically called and the clesing level af cach
Index on any Review Date is greater than o equal o its Interest Barriar, yau
will receive on the applicable Interest Payment Date lor @ach 51,000 priccipal
arount aote 3 Centingent Interest Payment equal to between 56,0017 and
§7.70%3 (equivalent T2 30 interest rate of between 7.25% and . 25% per
annum, payable at a rate of besween 0604174 and 0, 770834 per manth),

**Tha hypothetical payments an the netes shawn abave apply enly o yau hold
the rates for their entire term ar until automatically called. These
hypotheticals do not reflect fees or expenses that wauld be associated with
any sale in the secondary market. |f these fees and exparses were included,
the hypothetical payments shown abowve would likely be lower.
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elected Risks

four investrment in the notes may result in a loss, The netes do not guarantes any return of principal.
The notes do not guarantes the payment of interast and may not pay interest at all.

Any payment an the notes is subject 1o the credil risks of JPMorgan Chase Financial Gompany LLC and
JPMorgan Chase & Co. Therefors the value of the notes prior to maturity will be subject to changes in
the market's view of the creditworthiness of JPMorgan Chase Financial Company LLC or JPMargan
Chase & Co.

The appreciation potential of the notes is limited to the sum of any Contingent Interest Payments that
mmay be paid over the term of the notes.

‘You are exposed 1o the risk of decling in the level of each Index,

Your payment at maturity will be detarmined by the Least Performing Index.

The benefit previded by the Trigger Yalue may terminale on the final Review Date,

The autcmatic call feature may force & potential early exit.

Mo dividend payments or voting rights.

JPMergan Chase is currenlly ane ol the companies that make up the S&P 500 |ndex

The notes are subject to the risks associated with non-L.5. securities with respect 1o the MASDAD-100
Indes®.

The netes are subject 1o the risks associated with small capitalization stocks with respect to the Russell
2000% Inds.

S
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elected Risks (continued)

Ag a finence subsidiary, JPMorgan Chase Financial Company LLC hes no independent operations and
has limited assets.

The estimated value of the notes will be lower than 1he onginal issue price (price 10 public) of the notes,
The estimated value of the notes is determined by reference to an internal funding rate.

The estimated value of the notes does not represent fulure values and may differ from others’ estimates.
The value of the notes, which may be reflected in customer account statemeants, may be higher than the
then cument estimated value of the notes for a limited time period.

Lack of liuidity: J.P. Morgan Securities LLC (who we refer to as JPMS) intends to offer to purchase the
nates in the secondary market but is not required o do g0, The price, if any, at which JPME will be willing
to purchase notes from you in the secondary market, if at all. may result in a significant lass of your
pringipal.

[Potential conflicts: We and our affiliates play a variety of roles in connection with the issuance of notes,
including acfing as calculation agent and hedging cur obligations under the notes, and making the
assumptions used to determing the pricing of he notes and the estimated value of the notes when the
terms of the notes are set. It is possible that such hedging or other trading activities of J.P. Morgan orits
affiliates could result in substantial returns for J.P. Morgan and ifs affiliates while the valee of the nobes
decling,

The tax consequences of the notes may be uncertain. ¥ou should consult your tax adviser regarding the
LS. federal mcarme lax consequences of an investment in the rotes,

The risks identified abowve are not exhaustive. Please see "Risk Factors™ in the prospectus supplament and the applicable product supplement and undedying supplament and *Selected Risk Considerations” in the
applicable preliminary pricing supplemeant for additional infarmation.

Additional Information
SEC Legend: JPMaorgan Chase Financial Campany LLG and JEMargan Chase & Ce, have filed a registration statemant (including a prespechus) with the SEC for any alferings to which these materials relate. Belere you
invest, you should read the prospectus in that registration statement and the other documents relating to this offering thet JPMorgan Chase Financial Company LLC and JPMorgan Chase & Co. has filed with the SEC for
more complete information about JPMargan Chase Financial Company LLC and JPMorman Chase & Co. and this offering. You may get these documents without cost by visiting EDGAR on the SEC web site at
www s gov, Alternatively, JEMorgan Chase Financlal Company LLC and JPMorgan Chase & Co,, any agent or any dealer participating in the this offering will arange to send you the prospecius and each prospectus
supplement as well a5 any product supplement, underying supplement and preliminary pricing supplement if you so request by calling tolliree 1-B66-535-9248.

IRS Circular 230 Disclosure: JPMorgan Chass & Co. and its affilistes do not provide tax advice, Accordingly, any discussion of LS. tax matters contained hersin (including any attachments) is not intended or written to be
uged, and cannot be used. in connection with the promotion, marketing or recommendation by anyone unaffiliated with JPMorgan Chase & Co. of any of the matters addressed herein or for the purpose of avoiding U.S.
tax-related penallies,

Investment suitabiity must be determined individually for each inwvestor, and the financial instruments described herein may not be suitable for all investors. This information is not intended to provide and should not be
relled upon as providing accounting, begal, regulatory or tax advice, Investars should consult with their own advisers as to these matters,
Thiz material is not & product of J.P. Morgan Research Departments.

Free Writing Prospecius Filed Pursuant to Rule 435, Registretion Statement Mos, 333-2386859 and 333-238650-01
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