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The following is a summary of the terms of the notes offered by the preliminary pricing supplemant highlighted below.

Hypothetical Examples of Amounts

Summary of Terms o Upon Automatic Call or at Maturity™
Issuer: JPMorgan Chase Financial Company LLC -
Guarantor: JPMorgan Chase & Co. B ,

. S Lesser Performing -
Minimum Denomination:  $1.000 Underlying Return at Total Return at i\:[f Rlﬁ:lu{rfg‘:
Underlyings: iShares® MSCI EAFE ETF (the “Fund”)and EURC STOXX 507 Index (the “Index’) Rewiaw Data/ Review Date* Auto;:trilclgl:véa -
Upside Leverage Factor:  2.00 Observation Date
Barrier Amount: With respectto each Underlying, 70.00% of its Initial Value i T G
Pricing Date: February 28, 2022 - : -
Review Date: Margh 1, 2023 30.00% 14.00% _100.00%
Observation Date; February 28, 2025 A0.00% 14.00% 20.00%
Maturity Date: Margh 5, 2025 20.00% 14.00% AL00%
CUSIP: 48133C082
Preliminary Pricing 10.00% 14.00% 20.00%
Supplement: hitpisp jpmaorgan.comfdocument/cusip/d81 330082 dectype/Product  Termshest’document paf 5.00% 14.00% 10.00%
Estimated VWalue: The estimated value of the notes, whenthe terms of the notes are set, will not be less than 5900.00 per 0.00% 14.00% 0.00%

£1,000 principal amount nete. For information about the estimated value of the netes, which likely will be - -
leswwer than the price you paid for the notes, please see the hyperlink abave. -5.00% NfA 0.00%
You may lose some or all of your principal al maturily, Any payment on the nates is subjectto the credit risk of JPMorgan Chase Financial 10.00% WA 0.00%
Company LLE, as issuer of the noles, and the credilrisk of JPMargan Chase & Co., as guarantor of the noles. ; :
H =20.00% hifA 0.00%
Automatic Call
. . . ) Ny . . -30.00% WA 0.00%
If the closing valueof each Underlying on the Review Date is greater than or equal to its Call Value, the notes will be automatically called
far a cash payment, for each 51,000 principal amount nate, equal to (a) $1.000 pies{b) the Call Premium Amount, payable on the Gall _30.01% NfA _30.01%
Settlement Date. Mo further payments willbe made on the notes.
If the notes are automatically called, you will nat benefit from the Upside Leverage Factor that spplies o the payment at maturity if the -0.00% H/A ~H0.00%
Fina! Value of each Underdying isgreater than its Inilial Value. Because the Upside Leverage Facitor does not apply o fthe paymentupon 50.00% NiA _50.00%
an avtarmaticcall, the payment upen an aufomatic call may be significantly less than the payment at maturily for the 2ame level of
appreciation in e Lesser Performung Underfying. -60.00% MfA -B0.00%
[  Call Value Gall Premium® | 0008 At 20 00
100.00% At least 14.00% -100.00% LTEY -100.00%

Payment At Maturity
If the notes have not been automatically called and the Final Yalue of each Underlying is greater than its Initial Walue, your payment at
maturity per 51,000 principal amount note willbe caleulated as follows:

£1,000 + (51,000 = Lesser Performing Underlying Return = Upside Leverage Factor)
If the: netes have not been automatically called and the Final Yalue of either Underlying is eqgual to or less than its Initial Value but the Final
Walue of each Underlying is greater than or equal to its Barrier Amaunt, you will receive the principal amount of your notes at maturity,
If the notes have not been automatically called and the Final Value of either Underying is less than its Barrier Amount, your payment at
maturity per 51,000 principal amaunt nate willbe calculated as follows:

£1,000 + {51,000 = Lesser Performing Underlying Return)

If the notes have not been avtamatically called and the Final Value of either Underdying is less than its Bamer Amaunt. you will ioss move
than J0.00% of your principal amount &f maturity and couwld lose all of your prncipal amount af maturify,

MiA— indicates thatthe notes would not be called and na payment
would be made,

* Reflects a call premium of 14.00% per annum. The call premium
will be determined on the Pricing Date and will not be less than
14.00% per annum

**The hypothetizal returns on the notes shown above apply only if
you hold the notes for their entire term or until automatically called.
These hypatheticalsda not reflect fees or expenses that wouldbe
associated with any sale in the secondary market, If these fees and
expensas were included, the hypothetical returns wiould likely be
lower.
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Selected Risks Selected Risks (continued)
+ Your investment in the notes may result in a loss, The notes do not guarantee any return + The estimated value of the notes will be lower than the original issue price (price to public) of
of principal. the notes.

Any payment on the nates is subject to the credit risks of JPMargan Chase Financial The estimated value of the notes is determined by reference to an internal funding rate.
Campany LLC and JPMorgan Chase & Co. Therafore the value aof the notes prior to The estimated value of the notes does not reprasent future values and may differ from
maturity will be subject to changes in the market's view of the creditworthiness of others’ estimates.

JPMargan Chase Financial Company LLC or JPMorgan Chase & Co. The value of the notes, which may be reflected in customer account statements, may be

+ If the notes are autematically called, the appreciation potential of the notes is imited to the higher than the then current estimated value of the notes for a imited time period.
Call Premium Ameount paid on the notes. = Lack of liquidity: J.P. Morgan Securities LLC (who we refer to as JPMS) infends to offer to
« Yau are exposed 10 the sk of decling in the value of each Underlying. purchase the notes in the secondary market but is nol required 1o do so, The price, ifany, at
« Yaur payment at maturity will be determined by the Lesser Performing Underlying, which JPMS will be willing to purchase nates from you in the secandary market, if at all, may
+ The benefit provided by the Barrier Amaount may terminate on the Observation Date. result in a significant loss of your principal.
+ The automatic call feature may force a potential early exit. + Potential conflicts: We and our affiliates play a variety of roles in connection with the
« No interest payments, dividend payments or voting rights. issuance of noles, including acting as caloulation agent and hedging our obligations under
+ The notes are subject to the risks associated with non-U 5. securities. the notes, and making the assumpticns 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 value of the Fund, particularly during periods of market hedging ar other trading activities of J.P. Morgan ar its affiliates could result in substantial
volatility, may not correlate with the performance of the Fund's underlying index as well as returns for J.P. Morgan and its affiliates while the value of the notes decline.
1he net assel value per share. + The tax consequences of the noles may be uncertain, You should consult your tax adviser
» The notes are subject to currency exchange risk with respect to the Fund. regarding the U.S. federal income tax consequences of an investment in the notes.

The anti-dilution protection for the Fund is limited.

The notes do not provide direct exposure to fluctuations in foreign exchange rates with
respect to the Index.

+ Asa finance subsidiary, JPMorgan Chase Financial Company LLC has no independent
operations and has limited assels.

The risks identified abowe are not exhaustive. Please see *Risk Factors” in the prospectus supplement and the applicable produst supplement and *Selected Risk Consideraticns” in
the applicable preliminary pricing supplement for additional information.

Disclaimer

SEC Legend: JPMargan Chase Financial Company LLC and JPMorgan Chase & Co. have filed a registration staterment (including a prospectus) with the SEC for any offerings to which these materials relate. Befare you
invest, you should read the prospectus in that registration statement and the other docurments relating ta this offening that JPMorgan Chase Financial Company LLC and JPMorgan Chase & Co. has filed with the SEC for
more complete information about JPMorgan Chase Financial Cempany LLC and JPMargan Chase & Co. and this offering. You may get these documents withoutcost by visiting EDGAR on the SEC web site at

weew ses.gov. Allernatively, JPMargan Chase Financial Company LLC and JPMargan Chase & Co., any agentor any dealer participating in the: this offering willarrange to send you the prospectus and each prospectus
supplement, as well as any product supplementand preliminary pricing supplement if you so reguest by calling tall-free 1-866-535-9248.

IRS Circular 230 Disclosure: JPMorgan Chase & Co. and its affiliates de not provide tax advice. Accordingly, any discussionof LS. tax matters contained harein (incheding any atiachments)is nat intended or written io be
used, and cannot be used, in connectionwith the promotion, marketing or recommendation by anyone unaffiliated with JPMorgan Chase & Co, of any of the matters addressed hereinor for the purpose of avoiding U 5.
tax-related penalties.

Investmeant suitability must be determinedindividually for each investar, and the financialinstruments described hersin may not be suitable for all investors. This information is net intended to provide and should not be
relied upon as praviding accounting, legal, regulatory ar tax advice. Investors should consult with their own advisers as to thase matters.

This material iz nota product of J.P. Morgan Research Departments.

Free Writing Pros pectus Filed Pursuant to Rule 433, Registration Statement Mos. 333-238658 and 333-236655-01
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