Morth America Structured Investments J_ P Morgan

3yr NDX/RTY Uncapped Dual Directional Buffered Return Enhanced Notes

The folioeing it a summary of the lems of the nales offered by he preliminary pricing supplamen lghlighled below.

Hypathetical Returns on the Motes at Maturity™
Summary of Terms

IBsLIaT: JPMzrgan Chesa Financal Compary LLE Underlying Performance = Note Payoff at Maturity
Guarantor: JPMargan Chasa & Go
Minimum Denomination; 51.000 41,500+
Undarlyings: HASDAG-100 Index® and Russall 2000% Index 51,700+
Pricing Date: Seplembar 30, 2022 41,600
Obserdation Date: Seplomber 30, 2055 o §1,500-
Maturity Data: Ocichier 02, 2026 £ 51,400
Upsitle Leverage Factor: Al lesasgt 1.10° 2 51,300+
Buffer Amount: 15.00% = ¢1300-
Paymaent At Maturity: I the Final Wiakie of sach Undertying is greater than ifs nilial Vakie, your paymesit at maluority per %1100+
51,000 principal arnount nate will be caloulated as follows: = 51,000
1,000 + (31,000 » Lasser Performing Underying Relum « Upside Levarage Factor) E :m
1 () the Final Valua of one Undeslying is graster than its Initial Value and the Final Viakie of Ihe olher T $700-
Underying is agued to its Initial Value or is less than s Inflisl Vale by up to the Bufter Amount ar (i) S50
the: Final Malue of sich Underlying is equal b its Initial Valee or i kess than its IniSal Valoe by up o $50:0
thiz Bufler Amount, your paymment al maluily per $1,000 principal amaunt note will be caleulsted s 400 , : ! : T ;
tallowe: 6% -0%  -20% % W% 0% 0%
1,000 + (51,000 = Ansoiute Underlying Feturn of the Lesser Perarming Undarkying) Unaerbying Return

This payout fovmua raguls (v an elfeclive cap of 15.00% on your rafum af malunty ¥ he Lessar Leaser Performing Abeolute Total Retumn
Feyfarming Undarking Ratem (s pegative. Under hase bmifed chrumsances, our maximm gapmend Underlying Fetumn | Underlving Return an the Notes

AF maturity i $1, 05000 par £1,000 principal ameund nofe

H Ihe Final Wakie of gither Undeidying is 255 than ils Inital Valve by more (han he Buffar Aatounl, your 85.00% hia 71.50%
payment at malurity per $1,000 principal amaunt nole will be caloualed as follows: 50.00% A 55,008
39,000 + [81,000 % (Lasser Pesforming Undarying Relum « Bulfar Arcur)] 20.00% NiA 27 00%
I the Fing! Vaive of ellier [.'.lld-er:fy.iﬂ.gj?& JegE Mhary g foiiad Valie by sare Uran e Buffer Amound, rau 20,00% MUA 22 005
Wil 88 S0 OF Mast Of peur goncpal STaLr af maluni
CUSIF: AR123M0E0 10.00% IR, 11.00%
Preliminary Pricing
Supplement: hilp:itsp jpmargan comidscumenticusinidd 1 I3MDS0 onlype Proguct_Termshestdorument pdi 5.00%: MR 5.50%
Estimated Valuse: The ashmatad value of tha notas, when Be temms of the nates ara 56, will not be Sass than SH00.00 par $1,000 DiTie H s
principal amant note. For informatian aboud the estimated walue of thae netes, which ikely wil be kowes Shan the prce wou paid for the 5008 £.00% .00
noles, sea the hypedink abowe. 10.00% 16.00% 10.00%
* Tha agtual Upside Leversge Factor will be provided in tha prcing supplemant ang will rot 0e lass than 110 : : -
** Reflacts Upsice Lewarage Factor equalis the mirimuen sat fh bersin, far ifusiraties purpases -15.00% 15.00% 15.00%
Ariy payment on 1he nates |8 subjecl bo the cradd ek of JFMongan Chase Financisl Gompany LLC, 8= issuer of the notas and the et b s
aractt gk of JPMergan Chase & Co., a5 guaranter of the notes 40,008 (I -Z5.00%
- The "|otal returm” 88 used above is e numbar, exgressad 8 3 parcenlage, Mal resulls Fom omparing [he payment al maturity per ~G0.00% A ~45.00%
F1.000 principal amaunt note 1o 57,000 L8000 A 65.00%
- The hypoihetical returns cn the Nates shown sbowe apply caby 2t maturity. These hypothetizals do not rmfect faes oo axpanses shat :
wandd b assocmbed with any sale m the secandary markel IF these fees and expenses were inchaded, the by pothelicsl relums shown -100.00% (I LB 0D%

above woul likely ba lower.

J.P. Morgan Structured Investments | 1 800 576 3529 | jpm_structured_investments({@jpmorgan.com



Morth America Structured Investments J_ P Morgan

3yr NDX/RTY Uncapped Dual Directional Buffered Return Enhanced Notes

Selected Risks Selected Risks (continued)

= Your myvestment in the noles may result in a loss. The notes do not guaraniee any refurn *  The estimaled value of the noles will be lower than the original issue price (price to
af principal. pubdc] af the nobes.

*  Your maximum gain on the notas is limited by the Buffer Amount if the Lesser *  The estimated value of the notes is determinad by reference to an intermal funding rate.
Perfarming Underlying Return is negatine. * The estimated value of the notes does not represent future values and may differ fram

= Your payment at maturity will b2 determined by the Lesser Performing Underlying. othars’ estimates.

= You are exposed to the sk of decling in the level of each Underlying, * The value of the nales, which may be reflecled in customer account stalements, may be

*  Any paymént on the noles is subject to the credd risks of JPMargan Chase Financal higher than the then current estmated value of the nobes for a mited bme period.
Company LLC and JPMorgan Chase & Co. Tharefora the vales of the notes prior * Lack of iquidity: J.P. Morgan Securities LLC {who we refer to as JPMS), intends to offer
to maturity will be subject to changes in the market's view of the creditworthiness of to purchase the notes in the secondary market but is not required fo do so. The price, if
JPMargan Chase Financial Company LLG or JPMorgan Chase & Co any, at which JPMS will be willing to purchase notes from you in the secondary market.

= Moinlerest paymenls, dividend payments or veling rights. if at all, may result in a significant loss of your principal.

*  The notes ara subjact to risks associated with non-LLS. securities. *  Potential confiicts: We and our affiliatas play & variety of rolas in connection with tha

* As sfinance subsidiary, JPMaorgan Chase Financial Company LLC has no independent issuance of notes, incleding acting &5 calculation agent and hedging our obligations
operations and has limited zssets. under the naotes, &nd making the assumptions used to determine the pricing of the nates

* The notes are subject to the risks assocated with small capiialization stecks, and the estimated value of the notes when the terms of the notes are sel, It is pessible

1hal seeh hedging or ather rading activities of J.P. Morgan o its affiiates soukd resull in
substantial returns for JP. Morgan and its afiliates while the value of the notes decline.

* The tax consagquences of the notes may be uncertzin. You should consult your tax
adviser regarding the U5, fedaral incormes tax conseguences of &n investmeant in the
notes,

The reskis entfied abeyve e not exhaustive. Please see "REX FBCIrs” in the prospectus suppiemant and the apslicabk product supplemant 8nd underying supolement and “Selectiad Risk Considerations” in the
applicable prelimmany prcing supplemant for aeditional infomadion

Additional Information

SEC Legend: JPMargan Chasa Finarcal Company LLE and JPMorgan Chase & Go, hawa filed a registration statament {inchuding a prospactus) with the SEC for any offerings to which these materials relate, Bafars

you inwest, yau shaud read v praspectus in hal registratian stalesmant and 1he olher doci=nants felaing 1o e affenng Ial JPMargan Chase Financial Compary LLC and JPMargan Chaze & Co. has fled willy e

SEC for mave camglets informarion aboul JPMOrgan Chase Firandal Compary LLC &nd JPMOongen Chase & Co. and this oflering. You may gel these documenls withoul coal by visiling EDGAR on 1he SEC web st
atwww.sec.gav Altaratively, JFMorgen Ghase Financial Company LLG and JPMergan Ghase & Go., any agent or any deaer parlicipating in this offenng will smange to send you ihe prospesius o each prospecius
supplement, as will as any product supplemant, underlying supplemand and predfiminarg pricing supplement if yau 5o request by calling tolkfroe 1-858-835-50448,

IR Circular 230 Disclosure: JPMorgan Chase £ Co, and its affiliates do ned pravide tax advice. Accordingly, ey discussion af U5, sax matters conlzmed beren (inchading any attachments) s nol intended orwetien ba be
used, 8nd cannol ba used, in conneckion with e proaalion, Markeling o reeammendalion by anyane unallilaled with JPMargan Chase & Co. of any of he mallers adoressed haein o a0 Ihe puposs of awiding LS.
{Bx-relaled penalties.

Inastraent suitakiliy miest ba desermned individually for each investor, and the financial mstruments descrized harein may nod be sultslle for all vestors. This intormation is not intendiad 1o provide and should not b2
rakiad upon as providing acoountng. legal, regulatary or tax atvica, Inveslors should censult wish ther own agvsars as 1o thase matars,
Thig raderial is nod @ product of J P Moegan Reséearch Departments

Free Wriling Prospecius Fied Pusuani to Rule 423, Registration Stalement Mos, 333206658 and 333238659401
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