Morth America Structured Investments

3yrNC6m FB/COP/AMD Auto Callable Contingent Interest Notes

The following is a summary of the terms of the notes offered by the preliminary pricing supplement hypedinked below.
Summary of Terms

Issuer;

Guarantor:

Minimurm Denarmination:
Referance Stocks:

JPMomgan Chase Financial Company LLC

JFMorgan Chase & Co.

51,000

Class A commen steck of Facebook, Inc., sommon stock of ConceoPhillips and common stock of Advanced
Micro Devices, e,

Pricing Date: May 25, 2021
Final Review Date: May 28, 2024
Maturity Date: May 31, 2024
Interest Review Dates: Monthly

Autocall Review Dates:
Contingent Interest Rate:

Quarterdy {after an initisl si=-month non-call pericd)
Ablzast 10.50%" per annum, payable manthly at & rate of at least 0LETE%", I applicakle

Interest Barrier!

Trigger Value: With respect to @ach Refarance Stock. an amount that represents 60.00% of its Initial Valua
CUsIF: 48132TEZ4

Prelimitary Pricing

Supplement: ipd B 4 prProduct s heetidecument, pof

a 1 susipid R i 3 ) 5
The estimatad value of the notas, when the terms of the notes are sat, will not be lees than $870.00 per $1.000
principal amount note. For information about the estmated value of the notas, which likaly will b= lower than
the price you paid for the notas, pleasa see the hyperink abova.

Estimated Value:

Automatic Call

I the closing price of one shara of esch Reference Stock on any Autocall Review Date is greater than or aqual to its Initisl VWalue, the notes wil
be automatically called for a cash payment, for each $1.000 principal amount note, aqual to (a) 51,000 plus (b} the Contingant Interest Payment
applicable tz the Interest Review Date coresgonding to that Autccall Review Date, payable on the applicable Call Setlernant Date. Mo further
payments will be made on the nobes.

Payment at Maturity

I the notes have not been sutomatically cslied and (i) the Final Value of any Reference Stock is greater than or equal to its Initial Value or (i
the Final Walue of each Reference Stock is greater than or egual to its Trigger Value, you will receive a cash payment at maturity, for each
51,000 principal amount nate, equal to (&) 1,000 pius (b) the Contingent Interest Payment, if any, applicable to the final Review Date.

If the notes have not been automatically called and (i) the Final Value of each Reference Stock is less than its Initial Valwe and (i} the Final
“alue of any Refarance Stock is less than is Trigger Walee, your payment st maturity per 51,000 principal amount note will be calculated as
follows:

1,000 + {$1,000 = Least Parforming Stock Return)

if the notes have not been aviomatically calfed and 1) the Final Vaive of aach Refarance Stock is fess than is Iniffal Valve and (i) the Final
Value of any Refarenca Stock iz lass than ifs Trigger Valve, you will lose more than 400008 of your pringips) amount at mafuity and could lose
all of your prncipsl amount at maturly.

Capilalized tarms uged but not defined herein shall have the meanings et farth in the prefiminary pricing supplement,

Any payment on the notes is subject to the credit risk of JPMorgan Chase Financial Company LLC, as issuer of the notes, and the cradit risk of

J.PMorgan

Hypothetical Payment at Maturity™

Payment A Mt {assuming 10,509 per anmum
Contingent Inkerest Rate]

IF Final Value af éach
Refarenca Siock is

nal Vialue of any

Least Perfarming Stock ;.
! SPRAIMING 1028 Reforance Stock is af or

T above s Initisl Value  bebow it Initial Valus
BO.00% £1,002.75 S1008.75
40.00% $1,008.75 £1,008.75
20.,00% $1,008.75 §1,008.75
10.00% 51,008.75 $1,008.75
5.00% F1L.008.75 $1,008.75
0.00% $1,008.75 §1,008.75
-5 0% $1,008.75 $1,008.75
200008 51,008, 75 $1,008.75
-30.00% 51,008.75 $1,008.75
-A0.00% 51,008.75 H1,008.75
-A0.01% $1,000.00 5599.90
-S0.008% 51,000.00 S500.00
0,005 $1,000.00 400,00
-100.00% 51,000.00 0.00

This table doss ot demonstrate how yaur nberest paymsnts can vary over
the term of yaur notes,

Contingent Interest

®if the notes hiave not been autamatically called and the closing price of ane
share of each Refierence Stockon ary Interest Resiew Date is grester than ar
exqqual 1o its Imesest Barriar, you will receive on the applicalde Inesest
Payment Date for each 51,000 principal amaunt rate a Cordingent nterest
Payment equal ta at keast 28,75 {equivalent ta an inberest rate of at least
10,50 per annum, pevable 313 rate of st lesst 08755 per manth)

**The hypathetical payrments on the nobes shown above apaly anly i you bald
the notes far their entire term ar until automatically called, Thess
hiyaesheticals do nat reflect fees ar gxpenses that would be assocdated with
any sale i the secandary market, I these fees and experses were induded,
tha hypathetical payments shown abowe would Beby be lower.

JFMorgan Chase o, varantor of the 5. . . .
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Morth America Structured Investments

3yrNC6m FB/COP/AMD Auto Callable Contingent Interest Notes

Selected Risks

our investment in the notes may resultina loss. The notes do not guarantes any return of principal,

The notes do not guarantes the payment of interest and may not pay interest at all. .
Ay payment on the notes is subject to the credit risks of JPMorgan Chase Financial Company LLC and .
JPhorgan Chase & Co. Therefore tha 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 notes is imited 1o the sum of any Contingent Interest Fayments that
may be paid over the term of the notes.

‘You are expossd bo the rigk of decling nthe price of one share of each Referance Stock.

our payment at malurity will be delermined primarily by the Least Performing Reference Stock.

The benefil provided by the Trigger Yalue may terminale on the final Review Date,

The autematic call fealure may force a pelential early exit,

Mo dividend paymenls or voling rights,

The ant-dilulicn prefection for each Reference Stock is limited and may be discrefionary,

A5 a finance subsidiary, JPMorgan Chase Financial Company LLC has na independent operations and
has limited assefs,

J.PMorgan

Selected Risks (continued)

The estimated value of the notes will be lower than the original issue price {price to public) of the notes,
The estimated value of the notes is determined by reference to anintermal funding rate,

The estimated value of the notes does not represent future values and may differ from others’ estimates.
The value of the notes, which may be reflected in customer account statemantz, may be higher than the
then current estimated value of the nobas for a limited time period.

Lack of liguidity: J.P. Morgan Securities LLC {wha we refer to as JPMS) intends to offer to purchasa the
notes in the secondary market but is not requined 1o do so. The prce, f any. at which JPMS will be willing
to purchase notes from you in the secondary maket, if at all, may result in a significant loss of your
princlpal.

Petential conflicts: W and our alfiliates play a8 varlety of roles in conneclion with the ssuance of notes,
including acling as calculation agent and hedging our obligations under the notes, and making the
assumplions vsed o dslerming the pricing of the netes and the estimated value of the notes when the
terms of the nates are el It is possible that sueh bedaing or alher frading activities of JP, Morgan or its
affilixles could result in substantial returns for JP. Morgan and fs affiliales whils the vales of the nodes
decline

The tax consequences of the notes may be uncerain. You should consult your tax adviser regarding the
W5, federal income tax consequences of an investment in 1he notes.

The nisks dentified above are not exhaustve. Please see “Risk Factors” in the prospectus supplement and the applicable product supplement and “Selected Risk Considerations” in the applicable preliminary pricing

supplement for additional information.

Additional Information
SEC Legend: JPMorgan Chass Financisl Company LLC and JPMergan Chase & Co. have filed & registration statemant (including a prospectus) with the SEC for any offerings. to which these materials relsta. Before you
inwest, you should read the prospectus in that registration statement and the other documents relating 1o this offering that JPMorgen Chase Financial Company LLC and JFMorgan Chase & Co. has filed with the SEC for
more complete information about JFMorgan Chase Financial Company LLC and JPMorgan Chase & Co. and this offering. ¥ou may get these documents without cost by visiting EDGAR on the SEC web site &t

W ssc.gow. Altematively, JFMargan Chase Financial Company LLC and JPMorgan Chase & Co., any agent or any desler participating in the this affering will arrange o send you the prospectus and each prospectus

supplement as well as any product supplement and preliminary prcing supplement if you so request by celling toll-free 1-885-535-0248.

RS Cireular 230 Disclosure: JPAorgan Chase & Co, and its afiliates do not provide 1ax advice, Accordingly, any discusaion of U5, tax mallers contained hersin (including any allachmenis) is nod intended or writlen 1o be
uzed, and cannaot be used, in conneclion with the promotion, marketing or recommendabon by anyone unaffiliaied wilh JPMomgan Chase & Co. of any of the matters addressed herein or Tor the purpose of avaiding U5,
tax-related penallies,

Investrment suilability must be determined individually For each investar, and the financial instruments described hedgin may not be suitable for all investors, This information is nol intended to provide and should nat be
relied upan as providing accounting, legal, regulatory or fax advice, Investers should consull with their own advisers as o these maliers,
This material is not a product of J P, Morgan Research Departments,

Free Writing Prospectus Filed Pursuant to Rule 433, Registration Statement Mos, 222-236659 and 333-228855-01
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