Morth America Structured Investments J_ P Morgan

18m RTY/SPX Auto Callable Buffered Equity Notes

The loloraing is & surmary of e s of Be noles ofered by the praliminary pricing supplemend lghlighled beow. i
Hypothetical Examples of Amounts

Summary of Terms Upon Automatic Call or at Maturity™*

IssuRT; JPMargan Chase Financial Company LLC

Guarantor: JFoman Chase & Ca. Lagsar Perdseming Takal Rsturn at Total Rt &

Minimum Dencminaticn: 5,000 Ungertyng Returm FReview Dale® BeaLLIy if not

Underdyings: Russell 2000% Index and S&P S00% Index at Ravlew Datal Autemalically Celled

Buffer Amount: 15.00% Obsarvation Date

Pricing Date: Sepssmber 30, 2022

2 Gete et BE.O0% 13, 75% G600

Ohsardation Date: Apri 1, 2024 E0.00% 13 754 S000%

Matisrity Dabe: Aprd 4, 2004

CUSIF; 413G 0.00% 13 75% 20.00%

Preliminary Pricing

Supplement: hillp fiap jpenongan. comidocurnentieusip™ 8 133MS S doclypePreduct_Ternsheslidocument. pdf 20.00% 12.78% A0
A0.00% 13 75 10.00%

Estimated Value: The asimatad value of tha nstas, when tie temms of the nates ara set, will not be kass than SH00.00 par §1,000
principal amaunl nede. For mees infarmation abagt the astimated value af the nates, which likely will be loaer than e price yau paid for 500% 1378 5000
1he nobas, please sea lhe hyparilink abave i

a0.00% 13.75% .00%

“You may lesa soma ar all of your principal 3t matuniy, Ary paymant on the notes is subjest o the cract sk of JPKogan Chase
Financial Company LLC, as ssuer of the nates, and the credt nsk of JPMergan Ghase & Go., a5 guarandor of the nales, 0% Wi .00
Automatic Call -10.00% Hits 0.00%
Iftha closing level of eacn Underying on tha Revew Date s greater than or equal ba its Call Valua, the notes wil be aulomaticely
called far 3 cash payment, for each $1,000 principal amourd rate, equal t2 {a) $1,000 plus (o) the Call Premivm Amaunt, payable on -15.00% Wi D00,
the Cal Setlarmnent Dale. Mo furthes payrments wil be mace an e pales.
il e pofes are aufamaticaly caled, pow kil oo Danaiif fram e fsave (hat orowides poo will 3 relwn &l maturidly equeal fo the Lessey -20.00% WA -2.00%
Fargrmng Undsring Refurm & e Snal Vale of each Undariping i greatar iar Us iniad Vale. Sscarss this featune deas 0o 5100
1o fhe payment upen an automatic call e payment apan an a i call may be 5 Iy lpss than e payment af matanty o 30,003 W& -15.00%
Ihe same levs! of apgracialion i e Lesser Pedonming Lnderdping.
e e - ~40.00% Hia -25.00%
Gl valug Call Premium®
10000 At lgst 13,755 -G0.00% HiA -45.00%:
-A0.00% M -55.00%:

Paymesnt At Maturity
I the mates have rat besn aulomalicaly called and the Final Value of esch Underying is gragter Man its Intial Valus, your payment &1 400005 A BED0%
maturity per $1,000 principal amaunt notewil be calculated as falaws:

£1,000 = (21,000 = Lesser Performing Underdying Relum)
IT the: notes have nat been aulomalically called and §i) the Fingl Vahie of one Underling is grealer Ihan s Inilisl Vakie and the Final s _ ingicates that the neses would nol be callzd and o payment wouid be made.
Valug of the other Underying (s aqued 1o s Inflal Velue or 15 less than s bnitisl Value by up to the Bufter Amount or (4] he Fng! Value = Rafieats a ca pramium of 13 76% par aaram, The call premium wil be determine
of gach Undarkying i aqual 1o fis Initial Valkie or is less than its Initia Value by up to the Bulfer Amaunt. you will raceiva the principal on the Pricing Dite and will nal be kess than 12 76% per annum,

amound of your nates af maturity ** The Mypothelical relums on fhe nales shavwn abowe apply enly if you hoid the noles
I he rales have pal een auloralically calied an he Final Vlus of eilber Underlying is 1ss than its Inilial VAle by more 81 M€ or inair entire ferm o untd aulomatically caliee. Thase hypomelicais do not refiact
Butler Amaunt. your payment al maturity per 51,000 grincipal mount noe will ta calculated s Tolows: faees or ax i i
) ) pansas thal would be associatad with any sala in tha secondary market,
51,000 + [$1,000 = {Lesser Pererming Undertying Return + Busfier &maynt)] 1t faps ard axparses wend inchided, the ypathetical resurms wouid liely be

Ik mafas have nof been aufomatically calied aad fa Fnal Value of edher Undarkiiog is Jass than ity Inidial Valkee by more than the \eracer,
Bufer Amoand, you Wil lose s0me o mast of your Soncoal 2mowl ar mahwiy
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- . . " i
Selected Risks Selected Risks (continued)
= Yoy myestmend in fhe nobes may rasus in a loss, The notes do not guarames any reliem of principal = The gstimaled valye of the notes will ba lowar than the eriginal isswe price (price 1o public) of the notas
= Ary payrnenl an b notes is subject to the credil risks of JPMargan Chase Financial Company LLG *  The estimaled value of lhe noles & delemined by reference bo an inlernal funding rate.
and JPMorgan Chase & Co. Therefare the vake of Iha nobes pror Lo maburity will be subject 1o changes  »  The estimaled value of the noles doss nol reprasent Tuture values and mey dilfer fram olhers’
In the market's viaw of the cradaarihingss of JFMorgan Chase Financial Company LLE or JFMongsn astmates.
Chase & Co = Thevalue of th notes, which may be reflected in customer acoaunt stataments, may be highes than
= | fhe nobes ane autamaticaly called, the appreciation potential of the nates is limied 1o (e Call fher then current estimated value of the nedes for a limited fime pericd.
Fremium amaunt paid on hea notes. = Lack of liquidity: J.F Margan Securitieg LLT {who we refer o &3 JFME) inlends Lo offer b purchase
= You are exposad to tha risk of dadling in ke leval of each Underdying. 1ha niatas in tha sacondary market but & not requned t do so. The prce, IFany, at which JPMS will b
= Your paymand 3t maturity wilk e datemminad by the Lasser Pedarmng Ungarking willing to purchase notes from yow = the secondary markat, i a1 al, may result in 2 sigrificant loss of
»  Tha sutamabc call feabure rmary farce a pabansial sarky et waur pringipal,
*  Nonlenest payments, dhidend pagmants of waling righlz. *  Polenlial canflicts: We and our alliliales play a vanely of raes in connaclicen wilh e izsuance of noles,
= JPMorgsn Ghase & Go. is currantly one of 1he companies that make up the S5F 500 Indes, ncluding s21ing 85 calcutaion agant and nedging cur chlgstons undar the noies, and making the
= Tha rotas ana subject o the nsks assosiated wih small capsalization slocks assumptions used i detarming the prcirg of the rotes and the estimatad value of the rgtes whan tha
= Az afmance subsidiany, JPMargan Chase Financal Compary LLD has no mdependent operagians and ey of the nales e 5es, 1 is possibie that such hedging ar other fading actvities of J P, Morgan or
has limfzd essala s effilales could resull in substantial returns for P Margan and ils affilistes whike the value of the
nofes dacline.

*=  The fax consequences of the nobes may be uncerain. You shauid consull your Bx adviser ragarding
b LS, faderal income fax consequances of an mvesiment in he notes,

The reks Kentified aboyve ane not exhaustive. Please see "Risk Factars” in the prospecius sugpiemant and the apalicable product supplemant end underying supalement and “Salected Risk Censideralions” in the
applizable prelimmary prcing supplement for asditional information

Disclaimer

SEC Legend: JPMargan Chise Firancal Compary LLC and JPMoman Chase & Co, hives filed & regisiration statement (indiding a prospectusp with she SEC for any offerings o whech these matenials relabe. Befare

you inwest, you shaud read he praspectus in ihal registaation stalesmant and (he olher docunents rlatng 1o 10 afferng el JPMorgan Chase Financial Company LLG and JPMargan Chaze & Co has Gled wilk (b

SEC for more comgletz informatan aboul JPMorgan Chase Finansal Cempany LLE end JPMongsn Chase & Co. and tis oftering. You mey get these dosuments without cast by vigiting EDGAR on the SEC web side
atwewew sec gov Altamativaly, JFMorgan Chase Financisl Company LLG and JPMergan Chase & Co., any agent or any daslar partizipating in this offanng will aranga to send you the prospestus and each prospectus.
supplemend, as well as any product supplemant, underlying supplement and prefiminary pricing supplement if you so equest by calling toll-fres 1-966-636-6248,

IRS Circular 230 Disclosure: JPMorgan Chase & Co. and iks affiliates do nol pravide tax advice. Accandingly, any discussion of U.S. tax matters conlamed beren (inchading any altachenents) i nal indended ar witlen ba be
used, and cannol be used, in connecion with the proaalion, markeling of reommendation by anyane unallilated with JPMargan Chase & Co. of any of the rallers addressed barein o far the guipeas of avsiding LS.
ta-related penalties.

Invastment suitability must ba dessrmined indivigually far each nvestor, and the financial NEruMents dascnined heren may ot be sullable 1or all vestors. THIS indormatan & not inendas 10 promoe and snoukl nol ba
raliar upon a5 providing Booountng. legal, regulatary or tax anice, Invesioes Shoull GonsUtwith Sher own afwsars as o thase matars
This raterial is ool & product of J P Mongan Research Departments.

Frae Wriling Prospecius Filed Pursuanl ta Rule 433, Regisiration Statamaend Mo, F33.236850 and 33323865901
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