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The following is & summary of the terma of the notes offersd by the preliminary pricing supplement hyperinked below. I |'3'p0ti'|eti|:a| =] a'blf:""l ent at Matu ||If|-f
Summary of Terms
laguer: JFMorgan Chase Fnancial Company LLC Payenent At Matu 14.408%

Least Performing Underlying Retun

Gmmnlo‘: JPMnrgan Chase & co Per annum (::nlur\g:'r.'. Inters

Minimum Denomination: 51,000

Underlylngs: iSharas™ Russell 2000 Value ETF (the “Fund’) and MASDACQ-100 Index® and Russell 20007 Index (2ach, an BLO0R% £1,012.00
“Indlex”)

Pricing Date; July 21, 2022 T ST

Final Review Date: January 22, 2024 20008 51,002.00

Maturity Date: January 25, 2024

Review Dates: Monthly RO ELEL

Contingent Interest Rate: At least 14.40%* per annum, payable at a rate of at least 1.20%" per menth 5.00% $1,012.00

Interest Barrier: With respact to each Underying, an amount that represents TO.0D% of Hs Inital Value 0.00% o

Trigger Value: With respect to each Undedying. an amaunt that represents G0.00% of its Initial Valee - . L)

CUsIP: 48133LEVE -5.00% $1,002.00

Preliminary Pricing ) . 20.00% $1,012.00

Supplement: hitp:disp ipmoman comidocumenticusin'dd 1331 SWSidoctype/Product Termsheetidocument pdf

Estimated Value: The estimated value of the notes, when the terms of the notes are set, will not be less than $950.00 per §1,000 -30.00% 51,002.00

principal amount note.  For information about the estimatad value of the notes. which likely will be lowar than

tha price you paid for the notes, plaase sae the hyperlink above. 2001% $1,000.00

: -A0.00% 51,000,000
Automatic Call
If the cloging value af sach Linderlying an any Review Date {alher than the first, second and final Review Dates) is grester than or equal b ifs L haeed
Initial Value, the notes will be aulomatically called for a cash payrent, for each §1,000 princigal amount nobe, equal to (a) 31,000 plus (b) he B0 San6 001
Conlingent Inferest Payment applicable o thal Review Dale, payable on the applicable Call Setllement Oale. Ho further payments will be made -
an the notes, -100.008% 30.00

- This takle does nat demanstrate how waur interest paymanis can vary ower

Payr‘nent at Mﬂturlty the term of your notes,
It the neles have not been automatically called and the Final Yalue of each Undedying |s greater than or equal to s Trigger Value, you will Conti I'IgCI'It Interest
receive a cash payment at maturity, for each §1,000 principal amount note, equal fo {a) $1,000 pius (b) the Contingent Interest Payment, if 80, 0 notes have nat been automatically called and the closing value af each
applicable 1o the final Review Dale Underlying on arry Resiew Date i greater than o equal tois Interest Barrier,

wou will receive an the applicable Interest Payment Gate far each 1,000
principal amount nete 2 Cantingent Interast Paymant aoual to 31 lesst 51200
(eguivalent 1o an interest rate of 21 least 14.40% per annum, pavalde at a rate
of at least 1.30% per manth).

If the notes have not been sutomatically called and the Finel Yelue of any Undedying is less than its Trgger Value, your payment at maturity per
51,000 principal amount note will be calculated ez follows:
F1,000 + {31,000 = Least Perfarming Undedying Return)
**The hypathetical payments an the nobes shown abowe apply anly f yoa bald
i S ) ) ) the notes for their entine term or urlil autematically called, These
if the nofes have not been automatically calfed and the Final Value of any Undedying iz l=sz tan its Trgger Vaius, you il lose more than Ivaotheticals do not reflect fees ar expensas that wauld be assaciated with
40.00% of your pancipal emount &t matunty avd cowid fose all of your pancipal amount a8 matunty. arry sale in the secandary market. If these fees and expenses were induded,
the hypathetical payments shown abawe would lkely be lower.

Capitalized terms used but not defined herein shall have the meanings set forth in the preliminary pricing supplement.
Any payment on the notes is subject b the credil isk of JPMorgan Chase Financial Company LLEC, a8 isswer of Ihe notes, and the credi risk of
JPMargan Chase & Co., as guakantor of the notes,
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Selected Risks Selected Risks (continued)
= Your invastmant intha notes may result inoa loss. The notes do not guarantes any n2tum of principsl. « Az afinance subsidiary, JPMorgan Chase Financial Company LLC has no independent operations and
= The notes do not guarantas the paymeant of interest snd may not pay interest st all. has limited azseats.
= Any payment on the notes i subject 1o the eredit risks of JPMorgan Chase Financial Company LLC and = The estimaled value of the notes will be lower than the original issue price {price 1o public) of the noles,
JPMorgan Chase & Co, Therelore the value of the nales prior lo maturily wil be subject 1o changes in = The estimaled value of the notes is delerrmined by reference o an intemal funding rats,
the marked's view of the eredibyorthiness of JPMorgan Chase Financial Company LLG or JPMaorgan = The esfimaled value of the notes does pol represent fulure values and may differ from olhers’ estimates,
Chase & Co, = The vales of the notes, which may be reflected in customer account statements, may be higher than the
= The appreciation potential of the nabes is imited 1o the sum of any Contingent Interest Payments that thien current estimated value of the nobes for a lirmited time paaod,
may ke paid over the term of the nofes, = Lack of liquidity: J.P. Morgan Securities LLC (who we refer to as JPMS) intends to offer fo purchase the
= ‘You are exposed to the sk of decline in the value of each Undadying. notes in the secondary markat but is not required 1o do so. The prica. if any. at which JPM3 will be willing
= Your payment at maturity will be detarminad by tha Least Performing Undarlying. o purchasa notes from you in the secondary markat, if at all. may result in a significant loss of your
= Tha benafit provided by the Trigger Value may terminata on the final Review Date. principal.
= The automatic call feature may force & potential early exit. = [Potential conflicts: We and our affiliates play & veriety of roles in connection with the issuence of notes,
= Mo dividend payments o voting rights. including acting as calculation agent and hadging our obligations under the notes. and making the
= The notes are subject to management risk with respect 1o the Fund. assumplions used to determine the pricing of the notes and the estimated value of the notes when the
= The perlarmance and market value of the Fund, particulary during penods of market volatity, may not terms of the notes are set It s possible that such hedging or other trading activities of J.P. Margan or its.
cormelate wilh the pedarmance of the Fund's underlying index as well as the net asset valug per share, affiliates could result in substantial returns for J.P. Margan and s affifiales while the value of the nodes
* The notes are subject to the risks associated with small capitalization stocks with respect to the Fund decline,
and the Russell 2000 Index. = The tax consequences of the notes may be uncedain. You should consult your fax adviser regarding the
= The investmant strategy represented by the Fund may net be successful. U5, faderal income tax consequences of an investment in the notes.

= The ant-dilution protection for the Fund is limited.
= The notes are subject to the risks associated with non-U.5. securities with respect to the NASDAD-100
I,

The rigks idenlified above are nol exhaustive, Please see “Risk Faclars” in the prospecius supplement and the applicable product supplement and undedying supplement and “Selected Risk Considerations™ in the
applicable preliminary pricing supplement for addibonsl infommation.

Additional Information

SEC Legend: JPMorgan Chase Financial Company LLE and JPMorgan Chase & Co. have filed a registration statement (including a prospestus) with the SEC for any offerings lo which these materials relate. Before you
invest, you sheuld read the prospecius in that regisiration slatement and he other documents relating 1o this olfering thal JPMargan Chase Financial Company LLEC and JPMorgan Chase & Co. has filed with the SEC far
mare cemplede infesmation about JFMorgan Chase Financial Company LLC and JPMargan Chase & Co, and this offering. You may get these documents without cost by visiting EDGAR on the SEC weh sie at

v sec goy, Altematively, JPMargan Chase Financial Company LLC and JPMorgan Chase & Ca,, any agent or any dealer participating in the this offedng will armnge to send you the prospecius and each prospectus
supplemant as well as any product supplérment, undedying supplerment and predimnary pricing supplement if vou s0 request by calling toll-free 1-3668-535-5248.

IRS Circular 230 Disclosure: JPMorgan Chase & Co. and its affiliates do not provide tax advice. Accordingly, any discussion of LS. tax matiers contained hersin {including any atachments) is not intended or writhen o be
used, and cannot be used. in connaction with the promotion, marketing or recommendation by anyone unaffilisted with JFMorgan Chasa & Co. of any of the matters addressed herain or for the purpose of awoiding U.5.
tas-related penalties.

Investment suitability must be determined individually for sach investor, and the financial instruments descnbed hersin may not b suitable for all inwestors. This information i not intended to provide and should not b=
relied upon as providing accounting, legal, regulatory or tax advice. Investors should consult with their own advisers as to these maliers,

Thiz material is nol a product of J.P. Morgan Research Depaments,

Fres Wriling Prospectus Filed Pursuant fo Rule 433, Repisiration Statement Nos, 233236658 and 333-228659-01
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