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3yr Capped Barrier Notes linked to the Ensemble. Al Large Blend Index PR J.P.MOI‘gaI]

The following is a summary of the terms of the notes offered by the prefiminary pricing supplement hyperinked below.

Index Overview Hypothetical Total Returns**
The Ensemble Ai Large Blend Index PR {the “Index’) iracks the performance of equally weighted allocations o (a) a dynamic "U.S. stock o P———
large value” notional portfolio and (b} a dynamic *U 5. stock large growth” notional porffolio, in each case selecied using a strategy lhat et Peafserente sl

seeks oulperformance relative to a corresponding benchmark portfolio derived from the iZhares® Russell 1000 Yalue ETF (fhe “Value

ETF"}or the iShares® Russell 1000 Grewth ETE {the “Growth ETE"), as applicable.

Summary of Terms ",..--"

Issuer: JPMorgan Chase Financial Company LLG =

Guarantor: JPMorgan Chase & Co.

Minimum Denomination: 51,000 i :

Index {Index Ticker): Ensemble A Large Blend Index PR (SOEAILBF) ! -

Pricing Date: July 26, 2022 £ o e

Observation Date: July 28, 2025 el

Maturity Date: July 31, 2025 400

Maximum Return: At least 40.00%:* 200 -

Barrier Amount: TI0.00% of the Initial Valus HE60% 0% % 0% N% G0R W% R

Payment At Maturity: If the Final Value is greater than the Initial Value, your payment at maturity per $1,000 principal amount Endex et

nete will be calcukated as follows:!
F1,000 + (51,000 = Index Return), subject o the Maximum Retun Final Value i B Tatal Return on the

inal Value Index Return

If the Final Value is equal to the Initial Value ar is less than the Inifial Value but greater than or equal to the Netes
Barrier frmount, you will receive the principal amount of your notes al maturity.

165.00 85.00% A0.00%
If the F.inal Value s less than the Barrier Amount, your payment at maturity per 51,000 principal amount 150,00 50.00% 20.00%
note will be calculated as follows: 140,00 A 000%
51,000 + (31,000 = Index Return) 120.00 20.00% 20.00%
If the Fm_ar Value (s fess than the Bame_mmwn!, ot will lase mare than 30000 of your principal amrotnt 110.00 10.00% 10.00%
af maturity and could lose all of your principal amount at maiurity, 105.00 S .00% 5 .00%
CUSIP: 48133LGLD 101.00 1.00% 1.00%
Preliminary Pricing 100.00 0.00r% 0.00%
Supplement: hitpifsp jpmorgan. comidosumentieusip48133LG LI dealype/Product Termsheelidocument pdl a5.00 5.00% 0.00%
Estimated Value: The estimated value of the nofes, when the terms of the nofes are set, will not b= less than $500.00 per 20,00 10.00% 0.00%
1,000 prinipal amount ot For imformation abaut the es’dmate_a valpe of the notes, which likely will be 20,00 30.00% 0.00%
lower than the price you paid for the nofes, please see the hyperlink above.
Any payment an the nates is subject fo the cradit risk of JPMargan Chase Financial Campany LLC, a5 issuer of the notes, and the credit Laliny z00.0K%6 00
risk of JPMorgan Chase & Co., as guaranior ef the notes. 65.93 :30.01% -30.01%
* The aciual Maximurm Returm will be provided in the pricing supplement and will not be less than $0.00%. 60.00 ~40.00% ~40.00%
“Reflects Maximum Retun equal to the minimum Maximum Feturn set forth heredn, for ilustrative purposes 40.00 -60.00% -B0-00%
The “total return” as used above is the number, expressed as a percentage, that results fram comparing the payment &t maturity per 20.00 -B0.00% -B0.00%
§1,000 principal amount note to $1,000. 000 -104.00% -100.00%
Investing in the notes linked to the Index involves a number of risks, See "Selected Risks" on page 2 of this document, "Risk
Factors" in the prospectus supplement and the relevant product supplement and underlying supplement and "Selected Risk
Consideratlons” In the relevant pricing supplement. The hypothetical raturns shown above apply onfy st matunty. These hypotheticals
Neither the Securities and Exchange Commission nor any state securities commission has approved or disapproved of the nates or do not reflact faes or expenses that would be associatad with any sale in the
passed upon the accuracy o the adequacy of this document or the relevant product supplement or underling supplement or the secondary marke!. |f these fees and expenses were insluded, the hypothetical
prospecius supplement or the prospectus. Any representation lo the conlrary is a criminal offense. PEIITS SRS Bbotter o] liloedy Be: loes.
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Selected Risks Selected Risks (continued)
Risks Relating to the Notes Generally Rlsks Relating to the Estimated Value and Secondary Market Prices of the Notes
+ Your investment in the notes may result in a loss. The notes do not guarantee any return of principal The esfimated value of the notes will be lower than the ariginal issue price (prica to public) of the notes,

The esfimated value of the notes does not represent future values and may differ frem others” estimates.
The estimated value of the notes is determined by reference bo an internal funding rate.

+ Your maximum gain on the notes is limited to the Maximum Return.
« Any paymenl on the neles is subject lo the eredil risks of JPMergan Chase Finaneial Cempany LLC and

JPMargan Chase & Co, Therefore the value of the nofes prior to maturity will be subjsct to changes in = Thevaluz of the notes, which may be reflected in customer aceount statements, may be higher than the
the markel’s view of the creditworlhiness of JPMorgan Chase Financial Company LLC or JPMargan then current estimaled value of the noles for a limited lime period.
Chase & Co,
+ As afinance subsidiary, JPMorgan Chase Financial Company LLC has no independent operations and Risks Relating to the Index
has limited assets. + JPWargan Chase & Co. may be one of the companies that make up the Index.
+ The benelit previded by the Barder Amount may terminate on the Observation Dale. = The daily heldings and porffalio weights of mutual funds, the Value ETF and the Growth ETF derived by
+ Mointerest payments, dividend payments or voling rights., the replicaticn technologies may differ, perhaps sagmfrcamiy fram the actual heldings and perticlic weighis
+ Lack of liguidity: J P. Morgan Securilies LLC {who we refer 1o as *JPMS") inlends lo offer to purchase of those funds.
the neles in the secondary markel bul is nol required o do 0. The price, if any, al which JPMS will be + The Index may nol be successiul or outperforn any allemative stralegy. B .
willing to purchase notes from you in the secondary market, if at all, may resultin a significant loss of o ;E\rlme:cgrt&cl%?snal portfolios may not accurately represent ‘U8, stock large value” and “ULS. stock large
wour principal. I rtholios.
+ The tax consequences of he noles may be uncertain. You should censull your 1ax adviser regarding the = Goncentration risks may adversely affect the valus of the notes

.S, federal income tax consequences of an invesiment in the nofes. The Index, which was established on Getober 12, 2021, has a limited operating histcry and may perfarm in
unanficipated ways,
Risks Relating to Conflicts of Interest
+ Patential conflicts: Weand our affiliates play a variety of roles in connection with the issuance of noles,
ingluding acting as calculation agent and hedging our obligations under the notes, and making the
assumphions used fo determing 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. Morgan or its.
affiliates could resultin substantial returns for J.P. Mergan and its affiliates while the value of the notes
declineg,

The risks identified abowe are not exhaustive. Please see “Risk Factors” in the prospectus supplement and the applicable product supplement and underlying supplement and *Selected Risk Considerations” in the
applicable preliminary pricing supplement for addifional information,

Additional Information

Any infermation relating te performance centained in these materialsis illustrative and no assurance is given that any indicative returns, performance ar results, whether historical or hypethetical, will be achieved. These
terms are subject to change, and J.P. Morgan undertakes no duty to update this information, This document shall be amended, superseded and replaced inits enfirety by 2 subsequent preliminary pricing supplement
andfor pricing supplement, and the documents referred 10 theredn. In the event any inconsistency between the information presented herein and any such preliminary pricing supplement andéor pricing supphement, such
prediminary prcing supplement andfar pricing supplement shall gevern.

Past performance, and especially hypethetical back-tested perfarmance, is not indicative of future results. Actual performance may vary significantly frem past performance or any hypoihetical back-tesied performance.
This type of information has inherant limitations and you should carefully consider these limitations before placing reliance on such infarmation.

IRS Circular 230 Disclosure: JPMorgan Chase & Co. and its affiliales do not provide lax advice. Accordingly, any discussionof LS. lax malters conlained herein (including any altachments) is nol intended or wrilten o be
uged, ardd cannat be used, In connection with the promaotion, marketing or recommendation by anyone unaffiliated with JPMorgan Chase & Co. of any of the matters addressed herein or for the purpose of avelding U.S.
taw-related penalties.

Investment suitability must be determined individually for each investor, and the financial instruments described herein may not be suitable for all investors. This infarmation is net intended to provide and should not be
relied upan as providing accounting, legal, regulalory o lax advice. Investors should consull with their cwn advisers as (o these malters.

This material is not a product of JP. Morgan Research Departments.
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