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The fallewing is a summary of the tarms of the notes offered by the preliminary pricing supplemeant highlighted belew.
Summary of Terms

lssuear: JPMergan Chase Financial Company LLC

Guarantor: JPMorgan Chase & Co.

Minimum Denomination:  $1,000

Underlyings: iShares® MSCI EAFE ETF (the “Fund") and EURO STOXX 50% Index (the “Index")
Upside Leverage Factor:  1.50

Barrier Amount: With respect to each Underlying, 70.00% of its Initial Value

Pricing Date: January 26, 2022

Review Date: January 27, 2023

Observation Date: January 27, 2025

Maturity Date: January 30, 2025

cusip: 48133CMG4

Preliminary Pricing

Supplement: hittpedisp priorgan.comidoeumentieusipia81 33CMO4/idoctypeiPradust Termsheeldacument pdf

Estimated Value: The estimated value of the notes, when the terms of the notes are set, will not be less than $900.00 per
51,000 principal amount nate. Far infermaticn about the estimated value of the nates, which likely will be
lower than the price you paid for the notes, please ses tha hyperlink abowve.

You may lose some or all of your principal at maturity. Any payment on the notes is subject to the credit risk of JPMargan Chase Financial

Company LLC, a5 issuer of the nates, and the cradit risk of JPMargan Chase & Co., as guarantor of the nofes.

Automatic Call

If the: clasing value of sach Underlying on the Review Date is greater than or equal (o its Call Value, the notes will be automatically called
far a cash payment, for each $1.000 principal ameunt note, equal to {a) $1,000 plus (b) the Call Premium Amcunt, payable on the Call
Settlemant Date. Mo further payments will be made on the notes.

If e notes ars sufomalically called, youw will noi bensfit from the Upside Laverage Facfor that applies fo the payment at maturify i the
Firral Value of each Undarlping i greater than its Inillal Value. Because the Upside Leverage Factor does nel apply fo the payment upon
an automatic call, the papment upon &n avtomatic call may be significantly less than the payment af maturity for the same level of
appreciation n the Lesser Performing Underdying.

Call Value
100.00%

Call Premium*
Al least 10,00%

Payment At Maturity
If ther notes have not baen automatically called and tha Final Value of each Undarlying is greater than its Inifial Walue, your payment at
maturity per $1,000 principal amount note will be caleulated as follows:

$1,000 + (51,000 » Lesser Performing Underlying Return = Upside Leverage Factor)
If the notes have net been automatically called and the Final Value of either Underlying is equal to o less than it Initial Valus but the Final
alue of each Underlying is greater than or equal to its Barrier Amount, you will receive the principal amount of your notes at maturity.
If the notes have not been automatically called and the Final Value of eithar Underlying is less than its Barrer Amount, your payment at
maturity per $1,000 principal amount note will be calculated as follows:

51,000 + {51,000 = Lesser Perfarming Underlying Return)

If M netes have not been atomatically caled and the Final Value of either Underying is less than its Barrer Amacind, you will lose more
than 30.00% of your prncipal amount &t matunty and could fose all of your principal amaunt at maturly,

Hypothetical Examples of Amounts
Upon Automatic Call or at Maturity™**

Lesser Performing
L'nd:;!:‘inlg_ Rr:lur'n at Total Return -.:r E:TL::::T::I
Ubseufz.;l::?t;;is HesewiZane Autematically Calkad
B5.00% 10.00% 97.50%
50,00% 10.00% T75.00%
A0.00% 10.00% G000
20.00% 10.00% 30.00%
10.00% 1000 150086
5005 10.00% 7.50%
0.00% 10.00% 0.00%
-5.00% A 0.00%
-10.00% L 0.00%
-20.00% NS 0.00%
-30.00% MNSA 0.00%
-30.01% A -30.01%
=-10.00% B -40.00%
-50.00% NS -50.00%
50.00% MNSA -B0.00%
-20.00% MSA -B0.00%
-100.00% BA -100.00%.

MiA — indicates that the notes would net be called and no payment
would be made.

* Reflects a call premium of 10.00% per annum. The call premium
will be determined on the Pricing Date and will not be less than
10000% per annum.

“*The hypathetical returns on the notes shown above apply only if
yau hald the nofes for their entire tarm or unbl automatcally called.
These hypetheticals do not reflect fees or expenses that would be
associated with any sale in the secondary market. If these fees and
expenses wese included, the hypothetical retums would likely be
|,
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Selected Risks Selected Risks (continued)

= Your investment in the notes may result in & loss. The notes do not guarantes any refurn * The estimated value of the notes will be lower than the onginal issue price (price to public) of
of principal. the notes.

+ Any payment on the notes is subject 1o the credit risks of JPMorgan Chase Financial + The estimated value of the notes is determined by refarence to an internal funding rate.
Company LLC and JPMorgan Chase & Co. Therefore the value of the notes prior to « The estimated value of the notes doss not represent future values and may differ from
maturity will be subject to changes in the market's view of the credibworthiness of others’ estimates.

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

« |f the notes are automatically called, the appreciation potential of the notes is limited to the higher than the then current estimated value of the notes for a limited time penod.

Call Premium Amount paid on the notes. = Lack of liguidity: J.P. Morgan Securities LLC (who we refer to as JPMS) intends to offer to

+ You are exposed to the risk of decline in the value of each Underlying. purchase the notes in the secondary market but is not reguired to do so. The price, if any, at

+ Your payment at maturity will be determined by the Lesser Performing Underlying. which JPMS will be willing to purchase notes from you in the secondary market. if at all, may

+ The benefit provided by the Barrier Amecunt may terminate on the Observation Date. result in a significant loss of your principal.

« The automatic call feature may force a potantial early exit. « Potential conflicts: We and our affiliates play a variety of roles in connection with the

« Nointersst payments, dividend payments or voting nights, issuance of notes, including acting as calculation agent and hedging our abligations undsr

+ The notes are subject fo the risks associated with non-U_S. securities. the notes, and making the assumptions used to determine the pricing of the notes and the

= The Fund iz subject to management risk. astimated value of the nates 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 or other trading activities of J P, Maorgan or its affiliates could result in substantial
volatility, may not correlate with the performance of the Fund's underlying index as well as retumns for J.P. Morgan and its afiiliates while the value of the notes decline.
the net asset value per share. + The tax conseguences of the notes may be uncertain. You should consult your tax adviser

+ The notes are subject to currency exchange risk with respect ta the Fund, regarding the L8, 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 flustuations in foreign exchange rates with
respect to the Index.

As a finance subsidiary, JPMorgan Chase Financial Company LLC has no independant
operations and has imited asssts

The rigks identifiad above are not exhaustive. Please see “Risk Factors” in the prospectus supplement and the applicable product supplement and "Selectad Risk Considerations” in
the applicable preliminary pricing supplement for additional information.

Disclaimer

SEC Legend: JPMorgan Chase Financial Company LLC and JPMorgan Chase & Co. have filed a registration statemant {including a prospectus) with the SEC for any offerings to which these materials relate. Befare you
imvest, you shoukd read the prospectus in that registration statement and the other documents relating Lo this offering that JPMorgan Chase Financial Gompany LLE and JPMorgan Chase & Co. has filed with the SEC for
mare complete infarmation about JPMorgan Chase Financial Company LLG and JPMargan Chase & Co, and this offering. You may get these documents without cost by visiting EDGAR on the SEC web site at

wernw sac.gov. 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 prospectus and each prospectus
supplement, as well as any product supplement and preliminary pricing suepplement if you so request by calling tollfree 1-856-335-53248,

IRS Circular 230 Disclosure: JPMargan Chasa & Co. and its affiliates do not provide tax advics. Sccordingly, any discussion of LS. tax matters contained herain {including any attacshmants) is not inbendad or written to be

uged, and cannat be used, in connestion with the promotion, marketing or recommendation by anyone unaffiliated with JPMargan Chase & Co, of any of the matters addressed herein or for the purpese of avoiding U.S.
tax-related penalties,

Investment suitability must be determined individually far each investar, and the financial instruments described herein may net be suitable for all investors. This information is nat intended to provide and should nat be
relied upon as providing accounting, begal, regulatony or tax advice. Investors should consult with their own advisers as to thesa matters.

This material is not a product of J.P. Morgan Research Departments.

Frze Writing Prospectus Filed Pursuant to Rule 433, Registration Statement Mos. 333-236650 and 333-2386559-01
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