North America Structured Investments J-P Morgan
18m SPX/RTY Auto Callable Buffered Equity Notes

The fallowing is & summary of the terms of the notes affered by the preliminary pricing supplemant hyperinked below
Summary of Terms

Issuer: JPMeprgan Chzss Financial Company LLC

Guarantor: JPMergan Chase & Co. S

Minimum Denomination: 51,000 e ——— Total Retan at Total Retumn at

Indices: S&P 500% Index and Ruszall 2000° Index Fieview Date/ Risvi s Db Maturity if not

Buffer Amount: 10.00% Olizarvation Data Atorricayitalled

Pricing Date: Wlay 27, 2021

Review Date: June 2, 2022 . £5.00% 135 65.00%

Obhservation Date: Novernber 25, 2022 0.00% 7953 50,005

Maturity Date: Movember 30, 2022

CUSIP: 48132TEH 40,00% 7.75% A000%

Preliminary Pricing 20,008 T.75% 20.00%

Supplement: RiiT e R e AL &H4 g t_Termshaet'd: 2

Estimated Value: The estimated value of the notes, when the terms of the nates are set, will not be less than $920.00 per HIMELES o L
51,000 principal amount note.  For information about the estimated value of the notes, which lkely will be 5 005 7755 500

loweer than the price you paid for the notes, please see the hyperink sbove.

Wau may lose saome or all of wour principal at matuerily, Any payment on the notes is subpect bo the cradit risk of JPMosgan Chase Financial D005 7.75% 0.00%
Company LLC, as issuer of the notes, and the credit risk of JPMorgan Chase & Co., as guaranior of the notes. :

. 5,008 NyA 0.00%
Automatic Call o oo
If the closing level of gach Index on the Review Date is greater than or equal to its Call Value, the notes will be automatically called for a . d :
cash payment, for sach $1,000 principal amount note, equal to {2} 31,000 plus (b) the Call Premium Amount, payable on the Call G NiA 10,00
Setlernent Date. Mo further payments will be made on the notes.
if the notes are sutomafically called, you vail not benefit from the feature that provides you with & refum 5f matuniy squal o the Lesser -30.00% HiA -20.00%
Performing Index Refurn if the Sinel Value of sach Index 15 greater than ifz Inifsl Velue, Becsuse this festure does not apply fo the
payment ugon an autamalic call, the payment upon an aulomalbic call may be significantly less than the payment af matunty for the same 4000 LILS -30, 0075
Tevel of & T v Fe W i .
evel of sppreciahon (v the Lesser Perfamming (maex p o E—
Gall Value I Call Premium® e - g
100.00% Af least 7.75%
R -100.00% Myh -90.00%
Payment At Maturity
If tha nates have not been sutomatically called and the Fingl Walue of each Index is greater than its Inital Yalue, your payment at maturity M/& — indicates that the notas would not be called and no payment
per 1,000 principal amount note will be calculated as follows: would be mads.
F1,000 + (31,000 » Lesser Performing Index Relum) * Reflects a call premium of 7.75% per annum. The call premium will
If the notes have not been automatizally called and (1) the Final Valee of one Index is greater than its Initial Walue and the Final Value of be determined on the Pricing Date and will net be less than 7.75%
the other Index is equal to its Initial Value or is less than its Inital Value by up te the Buffer Amount or i) the Final Yalue of each Index is P&F annum.
equal to its Initial Value or is less than its Initial Walue by up to the Buffar Amount, you will receive the principal amount of your notes at The hypothetieal returms on l.ne noies shown ahose appiy only if
maturity.. you hold the notes for their entire term o until automatically called.
. . . S These hypothelicals do nol reflect fees or expenses thal would be
If the notes have not been automatically called and the Finsl Walue of either Index is less than its Initizl Value by more than the Buffer 3 N
Amount, your payment at meturity per $1,000 pancipal amount note will be calculeted as follows: associated with any sale in the dary rriarket. IF these fees and

expenses were indeded, the hypothetical retums would likely be

1,000 + [31,000 * (Lesser Performing Index Relum + Bulfer Armaunt]] |owwer.

if the motes have not been sutomatically called and fhe Final Valve of aiher (ndex iz less than its Inifial Value by more than the Buffer
Amount, you will [oss some or most of your pnncipal amoust at maiunfy.
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Selected Risks Selected Risks (continued)

= Your investment in the notes may result in a logs. The notes do not guarantee any returm = The estimated value of the notes will be lower than the original issue price (price to public) of
aof principal. the notes.

« Any payment on the noles is subject to the credil risks of JPMargan Chase Financial + The estimated value of the notes is determined by reference to an imternal funding rate.
Company LLC and JPMorgan Chase & Co. Therefore the value of the notes prier to = The estimated value of the notes does not represent future values and may differ from
mafurity will be subjact to changes in the market's viaw of the creditworthiness of athers’ estimates.

JPEMorgan Chase Financial Company LLC or JPMorgan Chase & Co. + The value of the notes, which may be reflacted in customer account slatements, 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 fime pericd.
Call Premium Amount paid on the notes. * Lack of liguidity: J.P. Morgan Securifies LLC (who we refer to as JPMS) intends 1o offer ta

= You are exposed to the rigk of decline in the level of each Index. purchase ihe notes in the secondary market but is not reguired to do so. The price, if any, at

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

+ The automatic call feature may force a potential early exit, result in & significant loss of your principal,

= Mo interest payments, dividend payments or voting rights. = Potential conflicts: We and our affiliates play a variety of roles in connection with the

» JFPMaorgan Chase & Co. is currently one of the companies that make up the S&F 500 issuance of notes, including acting as calculation agent and hedging our obligations under
Index. the nates, and making the assumplions used 1o determing the pricing of the notes and the

= The notes are subject to the risks associated with small capitalization stocks. estimated value of the notes when the terms of the notes are set. Itis possible that such

= As a finance subsidiary, JPMorgan Chase Financial Company LLC has no independent hedging or other trading activities of J.P. Morgan or its affiliates could result in substantial
aperations and has limited assets. retums for J.P. Morgan and itz affiliates while the value of the notes decline.

= The tax consequences of the notes may be uncertain. You should consult your tax adviser
regarding the U5, fedaral 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 applicablz product supplement and underying supplemant and
“Salected Risk Considerations” in the applicable praliminary pricing supplement for additional infermation.

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 relata. Before you
inwest, you should read the prospectus in that registration statement and the other documents relating 1o this offering that JPMorgan 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 &8 any product supplement, underying supplement and preliminary pricing supglement if you 3o request by calling toll-free 1-866-535-324E.

IRS Cireular 230 Disclosure: JPMorgan Chagse & Co. and its afillates do not provide 1ax advice, Accordingly, any discussion of LS, tax mallers coatained herein (including any allachmenis) is nod intended or writken 1o be
uzed, and cannot be used, in connection with the promotion, marketing or recormmendation by anyone unaffilaled with JPMorgan Chase & Co. of any of the matters addreszsed herein or for the purpose of avaiding U.5.
arelated penallies,

Inwestment swilabiity musl be determingd individually For 3ch investor, and the financial instruments descibed harsin may not be suitable for all investors, This infarmaticn i nol intended to provide and should not be
relied upen as providing accounting, legal, regulatory or fax advice, Investors should consull wilh their swn advisers as fo these maliers,

This marterial is not a product of JP. Morgan Research Departments,

Free Writing Prospecius Filed Pursuant to Rule 433, Registration Statement Mos, 222-236659 and 333-228655-01
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