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4yr Auto Callable Review Notes linked to SX5E/MXEF
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Overview
The following is 2 summary of the terms of the notes offered by the preliminary pricing supplement hyperlinked below.

Summary of Terms

Hypothetical Amount Payable*

Lessar Performing Total Return at Total Retern at

Tofal Return at Total Return at

. " . ndex Retumn at - A Serond Review Third R cw . e
Issuer: JPNorgan Chase Financial Cempany LLC Reviow Date First Review Date Date Dt Final Review Date
Guarantor: JPMorgan Chase & Co.

Indices: EURO STOXX 50° Index and MSCI Emerging Markels Index BOLO0 13.50% 27.00% 40.50% 54.00%
Pricing Date: February 18, 2022
A000% 13.50% 27.00% 40,50%. B4.00%
Final Review Date: February 18, 2026
Maturity Date: February 23, 2026 2000k 13.60% 27.00% 40.60% 54.00%
Review Dates: Annual 10905 13.50% 27.00% 4058% 54.00%
Barrier Amount: With respect to each Index, 70.00% af its Iniial Value
CUSIE: AE1I3CIE0 0005 13.50% 2T.00% A0.50% 54.00%
Preliminary 150 A 27.00% 40.50% 54.00%
Pricing Supplement: htlp-ep jpmangan. com'documentiousipd 31338 3EN doc typeProduct_Termshest’docurnent. pdf S.00% WA WA A0.50% 54.00%
Estimated Value: The estimated value of the notes, when the terms of the nates are set, will not ke less then $830.00 per
51,000 principal amaunt nate. For nformation about the estimated value of he nates, which likely will be -T50% HiA HiA Nfa 54.00%
Iower tan Ihe price you paid for the netes, please seethe hypedink above.
You may lose some o all af yous prncipal al maluy, Any payment on the nales s subject 1o he credil fisk of JPMargan Chase Financial AL e HA A 0.00%
Company I.LC._ as issuer ol the nates and the eredit isk of JPMorgan Chase & Go., as guarantor of ke nates, 10,005 N WA e 0.00%
Automatic Call
-20.00% HEA A HiR 0.00%
If the elosing bevel of each Index on any Review Date (s greater than of egqual ko he applicable Call Value, the notes will be
automatically called for a cash payment, for each $1,000 principal amount note, equal o (a) $1,000 plus (b} the Call -30,00% NiA NiA Hfg 0.00%
Premium Amount applicable to that Review Date, payable on the applicable Call Settlerment Date. Mo further payments will
be mada on the notes. -30.00% NfA A Nf& -30.01%
| Call Value | Call Premium* | -50.00% WA N/A nia 5000
Fird 100.00% Alleast 13.50% -80.00% WA /A NiA -B0.00%
Second a7.50% Af least 27.00%
-100.00%% A HiA NiA -100000%
Third 95.00% At least 40.50%
Final 92 50% Al least 54.00%

Payment at Maturity

If the: notes have nol been automatically called and the Final Value of each Index is greater than or equal to its Barrier
Amaunt, you will receive the principal amount of your nates at maturity

If the nofes have not been automatically called and the Final Value of either Indsx is |ess than its Barrier Amount, yaur
payment at maturity per £1.000 principal amount nole will be calculated as follows:
$1,000 + (51,000 = Lesser Performing Index Reburn)

If the noles have mal been aulomatically called and the Final Value of either Index 15 fess than its Barrier Amount, you will

lose more than 30.00% of your princioal amount at malurily and cowld lose ail of your princieal amount at malualy.

* Inmach cass, to be determined on the Pricing Cate, but not less than the mirimum Call Premium, 2
applicable.

** Reflects a Call Premium of 13.50% per anaum and the applicsble Call Values listed in the table to the
T, Thee eall prrermiviin will be determined on the Pricing Date ard will ot be less than 13,500 per
anmm,

The “tatal return™ s used aben is the number expressed as a percentage, that results from cemparing
the payment on the apalicable paymenil date per $1000 peincipal smaunt note 1o 51,000,

The hypothetical returns on the notes shown sbove apply anly if youw bald the nates for their entire term
ar unlil automstically called. These hypotheticals do nol reflect fees or eapenies that sould be
assnciated with any sale in the secondary market, If these Tees and esperses were included, the
hypothetical returns shown above would Fikely be lower.

Capilalized terms used bat nol defined hergin shall have e meaning se fonh in the
preliminary pricing sepplement.
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Selected Risks

.

.

.

Your investment in the notes may result in a loss. The notes do not guarantee any return of
principal.

Any payment on the netes is subject to the credit nsks of JPMorgan Chase Financial Company
LLC and JPMargan Chase & Co. Therefore the value of the notes prior to maturity will be
subject to changes in the market's view of the creditworthiness of JFMorgan Chase Financial
Company LLC or JPMorgan Chase & Co.

The appreciation potential of the netes is limited te any Call Premium Ameunt paid on the netes.

You are exposed to the risk of decline in the level of each Index.

Your payment at maturity will be determined by the Lesser Performing Index.

The bonefit provided by the Barrier Amount may terminate on the final Review Date.

The automatic call feature may force a potential early exit.

Mo interest payments, dividend payments or vofing rights.

The nates are subject to tha risks associated with non-U. 5. securities.

The notes do not provide direct exposure to fluctuations in foreign exchange rates with respect
to the EURD STOXX 50% Indesx.

The notes are subject te emerging markets risk with respect to the MSCI Emerging Marksts
Index.

The notes are subject te currency exchange risk with respect to the MSCI Emerging Markets
Index.

Recent executive orders may adversely affect the petformance of the MSC| Emerging Markets
Index.

As a finance subsidiary, JPMorgan Chase Financial Company LLS has ne independant
operations and has limited assets.

JPMorgan

Selected Risks {continued)

* The esfimated value of the notes will ke kower than the original issue price {price to public) of

the nates.

The estimated value of the notes is determined by reference to an inkernal funding rate.

The estimated value of the notes does not represent future values and may differ from

athers' estimates.

The value of the notes, which may be reflected in customer account staterments, may be

higher than the then current estimated value of the notes for a limited time period.

Lack of liquidity: J.P. Margan Securities LLC {who we rafar to as JPMS) intends to offer to

purchase the notes in the secondary market but is not required to do so. The price, if any, at

which JPMS will be willing to purchase notes from you in the secondary market. if at all, may

result in a significant loss of your principal,

Petential conflicts: We and our affiliates play a variety of roles in connection with the

issuance of notes, including acting as calculation agent and hedging our obligations under

the notes, and making the assumptions used to determine the pricing of the notes and the

estimated value of the notes when the terms of the notes are set. It is possible that such

hedging or other trading activities of J.P. Mergan ar its affiliates could result in substantial

returns for J.P. Mergan and its affiliates while the value of the notes decline.

= The tax consequences of the notes may be uncertain. You should censult your tax adviser
regarding the U.S. federal income tax consequences of an investment in the notes.

The risks identified above are not exhaustive. Please see "Risk Factors™ in the prospectus supplement and the applicable procluct supplement and underlying supplement and "Selected Risk

Considerations” in the applizable praliminary pricing supplement for additional infarmation.

Additional Information

SEC Legend: JPMorgan Chage Financial Company LLC and JPMorgan Chage & Co. have filed a registration slatement {including a prospaecius) wilh the SEC for any offerings to which these malerials relale. Before you
invest, you should read the prespecius in that registrabion statement and the oiher decuments relating to this offering that JPMergan Chase Financial Cempany LLC and JPMorgan Chase & Co. has filed wath the SEC for
mare complete informafion about JPMorgan Chase Financial Company LLC and JPMorgan Chase & Co. and this offering. You may get these documentis without cost by visiting EDGAR on the SEC web site at

weerw sec.goy. Allernalively, JPMorgan Chase Financial Company LLC and JPMorgan Chase & Co., any agent or any dealer parlicipating in the this offering will arrange o send you the prospactus and each prospactus
supplement as well as any product supplement, underlying supplement and preliminany pricing supplement If you so request by calling toll-free 1-885-535-8248.

IRS Circular 230 Disclosure: JPMorgan Chase & Co. and its affiliales do not provide fax advice. Accordingly, any discussion of ULS. tax matters contained herein (including any aftachmenis) is not intended or written fo be
used, and cannot be used, in connection with the promaotion, marketing or recommendation by anyone unaffilizted with JPMorgan Chase & Co. of any of the matiers addressed herein or for the purpose of awoiding LS.
tae-related penalties

Inwestment suitability must be determined indinidually for each investor, and the financial instruments described herein may not be suitable for all investors. This information is net intended to provide and should nat be
relied upan as providing accounting, legal, regulatory or tax advice, Investors should consult with their own advisers as to these matiers.

This material is not a praduct of JP. Morgan Research Depariments.

Free wriling Prospecius filed Pursuant 1o Rule 433, Regislration Stalement Mos, 333-238658 and 333-236650-01
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