North America Structured Investments

1yr NDX Contingent Interest Notes

The following is a summary of the lerms of the notes offered by the preliminary pricing supplement hyperinked below.

Summary of Terms

Issuer:

Guarantor:

Minimum Denomination:
Index:

Pricing Date:

Final Review Date:
Maturity Date;

Review Dates:

Contingent Interest Rate:

Interest Barrier/
Buffer Threshold:
Buffer Amount:
CusIP:

Preliminary Pricing
Supplement:
Estimated Value:

JPMorgan Chase Financial Company LLC

JPMorgan Chase & Co.

$1.000

NASDAQ-100 Index®

July 7, 2022

July 7, 2023

July 12, 2023

CQuarterly

At least 9.15%" per annum, payable quarterly at a rate of at least 2. 2875%", if applicable

An amount that represents 85.00% of the Initial Valus
15.00%
A5133LKV3

hittp: s jpimergan.comidocumentic isip' @8 1 330 KV 3doctype/ Product Tetimsheet'document. pdf

The estimated value of the notes, when the terms of the notes are sat, will nat be less than
$960,00 per $1,000 principal amount note, For information about the estimated value of the
nates, which likely will be lower than the price you paid for the notes, please see the hyperlink
abova.

J.PMorgan

Hypothetical P

nent at Maturity™*

Payment At Maturity (assuming a 9.15%

TSR per annum Cantingant interass Rate)
&0.00% 51022875
40.00% 51,022,875
20.00% 51022.675
10000% 51,022 875
5.00% 51.022.875
0.00% $1022.875
-5.00% 51022875
-15.00% $1022.875
-20.00% 5850.000
-30.00% $E50.000
-40.00% S750,000
-60.00% 550,000
-B0.00% $350.000

~100.00% 5150.000

This table does not domaonstrate how yaur interest payment s can vary auer

the term of yaur notes.

Contingent Interest

FPayment at Maturity

If the Final Value is greater than or equal to the Buffer Threshald, you will receive a cash payment at maturity, for each $1,000 principal
amecunt note, equal ta (a) $1,000 pivs (b) the Cantingent Interest Payment applicable to the final Review Date.

If the Final Value is less tham the Buffer Thresheld, your payment at maturity per $1.000 principal amount note will be calculated as

fallaws:

$1,000 + [$1,000 = {Index Return + Buffer Amount)]
If the Final Value is less than ihe Buffer Threshold, you will fose some or mast of your princlpal amount at matunty.
Capitalized terms usad but not definad herein shall have the meanings set forth in the preliminary pricing supplement.

Any payment an the noles is subject o the credil risk of JPMorgan Chase Financial Company LLE. as issuer of the noles. and the
cradit risk of JPMorgan Chase & Co,, as guarantor of the notes.

*If the clasing level af the Index anany Review Date is greater than or equal ta
the Interast Barrier, you will receive on the applicable Intergsl Payment Date
Far wach 51,000 principal amount note 2 Contingent Interest Payment equal to
ot least $22.875 (equivalent to an interest rate of at kast 9.15% per anmum,
payable a1 3 rate of 3t least 2.2875% per quarter),

**The hypothetical paymants an the notes shown abave apply anly i you hold
the notes for their entire tarm, These hypothetkals do not reflect fees or
expensas that would e associated with amy sale in the secondary mariet, i
thess fees and expenses were included, the hypothetical pagments shown
abowe wauld likely be lower.
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North America Structured Investments

J.PMorgan

1yr NDX Contingent Interest Notes

Selected Risks Selected Risks (continued)

+ Your investment in the nobes may resultin a loss. The noles do nol guaranlee any refurn of principal. + The estimaled value of the noles will be lowear than the original issus price (price fo public) of the notes.

The notes do nol guaranies the payment of interestand may nol pay inerest at all. +  Theestimated value of the notes is determined by reference 1o an internal funding rate.

+ Any payment on the notes is subject to the credit risks of JPMorgan Chase Financial Company LLC and + The estimated value of the notes does not represent future values and may differ from others’ estimates
JPMargan Chase & Co. Therefore the value of the nofes prior to maturity will be subject to changes in + Thevalue of the noles, which may be reflecied in customer account sfalemeanis, may be higher than the

B

ihe market's view of the creditworthiness of JPMorgan Chase Financial Company LLE or JPMargan then current estimated value of the nates for a limited time peried.
Chase & Co « Lack of liquidity: J.P. Morgan Securifies LLC {who we refer fo as JPMS) irtends to offer fo purchase the
+ The appreciation potantial of the notes is limited to the sum of any Confingent Interest Payments that nofes in the secondary market but is not required 1o do so. The price, if any, at which JPMS willbe willing
may be paid cver the term of the notes. to purchase notes fram you in the secondary marked, if at all, may resuli in a significant less of your
» The benefit previded by the Buffer Threshold may terminate on the final Review Date. principal
+ Mo dividend payments of voling rights. + Potential conflicts: We and our affiliates play & variely of roles in sennection with the issuance of noles,
+ The notes are subject to the nsks associated with non-LLS. securnities, including acting as calculation agent and hedging our obligations under the notes, and making the
+ As a finance subsidiary, JPMorgan Chase Financial Company LLC has no independent operalions and assumplions used 1o defermine the pricing of the notes and the eslimated value of the noles when the
has limited assets. terms of he noles ane set. |t is possible that such hedging or olher rading activiies af J_P. Morgan or ils
affiliates could result in substaniial returns for J.P. Margan and its affiliates while the value of the notes
decline.

» Thetax consequences of the notes may be uncertain. You should consult your tax adviser regarding the
W%, federal ingome tax consequences of an invesiment in the notes

The risks identified above are nol exhaustive. Please sea "Risk Faclors” in the prespecius supplement and the applicable product supplemant and underlying supplement and “Selecled Risk Considerations” in the
applicable preliminary pricing supplement for additional information

Additional Infarmation

SEC Legend: JPMorgan Chase Finangial Cempany LLC and JPMargan Chase & Co. have filed a registration statement {including a prospectus) with the SEC for any offerings to which these materials relate. Before you
invast, you should read the prospesius in thal registration statement and the other documents relating Lo this offaring that JPMergan Chasa Financial Company LLG and JPMorgan Chase & Co. has filed wilh the SEC for
mare compdete infermation about JPMorgan Chase Financial Company LLC and JPMargan Chase & Co. and this offering. You may get these documents without cost by visiting EDGAR on the SEC web site at

weerw sec.goy. Alternatively, JPMorgan Chase Financial Company LLC and JPMorgan Chase & Co., any agent or any dealer participating in the this offering will arrange to send you the prespectus and each prospectus
supplement as well as any product supplerment, underlying supplement and preliminary pricing supplement if you so request by calling toll-free 1-866-535-8248.

IRS Circular 230 Disclosure: JPMorgan Chase & Co, and ifs affiliates do not provide fax advice, Accordingly, any discussionof LS, tax matters contained herein (including any attachmenis) is not intendad or written fo be
uged, and cannat be uged, in connestion with the promaotion, marketing or recommendation by anyone unaffiliated with JPMorgan Chase & Co, of any of the matiers addressed herein or for the purpese of aveiding U.S.
fax-related penalties

Inwestment suitability must be determined indradually for each imvestor, and the financial instruments described herein may not be suitable for all investors. This infarmation is net imended 1 provide and should not be
relied upan as providing accounfing. legal, regulatory or tax advice. Investars should consult with their own advisers as to these matters.

This matarial is not a product of JP. Margan Research Departments.

Free Writing Prospectus Filed Pursuant to Rule 433, Registration Statement Mos. 333-236659 and 333-238659-01
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