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Qverview
The following is a summary of the terms of the notes offered by the preliminary pricing supplement hyperlinked besow.

Summary of Terms

Issuer: JPMargan Chase Financial Company LLG

Guarantor: JEMargan Chase & Co.

Underlyings: EURD STORX 507 Index (the “Index") and IShares® MSCI Emerging Markets ETF (the
"Fund”)

Pricing Date: March 1%, 2021

Final Review Date: March 19, 2025

Maturity Date: March 24, 2025

Review Dates: Annual

Barrier Amount: With respect to each Underlying, 70.00% of its Initial WValue

CUSIP: A8132RLES

Preliminary

Pricing Supplemeni: hip:iisp jpmorgan.comddocumentieusip M8 132 RLES do clype/Product Termshestidocumment pdf

Fror mare infoemation about the estimaied walue of the nates, which Gkaly will be lower than the price you paid for the notes, please se2 the
typedink above. You may lose same o all af vaur prncipal 38 maturity. Ary paymend an the rates is subjest 1o the credit risk of JPMaergan
Chase Financial Company LLE, a5 issuer of the noies and the cred risk of JPMorgan Chasa & Co,, as guarantor of the notes

Automatic Call
If the closing value of each Underlying on any Review Date is greater than or egual fe its Call Walue, the notes will be
autematically called for a cash payment, Tor each 51,000 principal ameunt nate, equal to (3) $1.000 plus (k) the Call

Prerium Ameunt applicable to that Review Date, payable on the applicable Call Settlement Date. Mo further payments will
be made on the notes.

| Review Date { Call Valus 1 Call Premium® |
[First 95.00% Al least 11.00%
Second 45.00% Af lmast 27 00%
Third 95.00%: Al least 33.00%
Fourih 95.00% A1 lpast 44.00%

Payment at Maturity

If the: notes have net been automatically called and the Final Value of each Underlying is greater than or equal to its Barrer
Amaount. yau will receive the principal amaunt of your nates at maturity.

If the nates have not been automatically called and the Final Value of either Underlying is less than its Barrier Amount, your
payment at maturity par $1,000 principal amount note will be calculated as follows:

$1,000 + ($1.000 = Lesser Performing Underlying Reaturn)

I Hhe nodes have mof been automaltically caled and the Final Value of either Undedying is less than ifs Barriar Amoun!, you
wl fose mare than 30.00% of your principal amount at matunlly and could fese sif af pour prnclpal amoun! &l maluity.

Hypothetical Amount Payable™

Lessser Perlom

i T B Lurmn Tenal R
U Toalpeurnar CMBERUMEE ot Reum ot

0005 11.00% 22.00% AT00%. 44.00%
A0.00% 11.00% 22.00% I300% 44.00%
20005 11.00%: 22.00% I200% 44.00%
pLubilios 11.00%: 22.00% FE00%: 44.00%
D00% 11.00% 22.00% 35.00% 44.00%
-5 .00 11.00% 22.00% 35.00% 44.00%
5% A MiA Hia 0.00%
=10.04050 Ni& HiA Hi& .00
-20.00% NiA HiA Hfa 0.00%
-H.00% NfA N/A Hia 0.00%
-FL0% NfA N/A His -3001%
-50,005 Ni& N/A N -5
50,005 Mu;'ﬁ NiA N,F.h -BO.0EE
~100. 00 MR MiA NfA -1000HE

* Ineach case, to be determined an the Prcing Oate, but not greater than the maximom Call Value or
less than the minimum Call Fremium, as appicable.

** feflects a Call Premium of 11.00% per annum and the applicable maximum Call Valwes listed in the
table tethe beft, The call premium will ke determired onthe Pricing Date and will not b2 kess than
11.00% per annum. The Call Values wil be determined on the Fricing Date and will not be greater than
the applicanle maximum.

The “total return® as used abowe is the number expressed as a percentage, that results from camparing
the payment on the apalicable payment date per 52,000 principal amaunt nabe to 51,000,

The hypothetizal returnz an the naotes shawn abave apply ealy i yau hald the rates far their entire term
or until automatically called. These hypatheticals do not reflect fees or sxpenses that would be
assacated with amy sale in the sscondary market, I these fees and expenses wene induded, the
ypothetics] returms shown above wauld Bkely be lower,

Captalized barms used bul nal defined hergin shall have the meaning S8 farlb in the
prefiminary pricing suapkament.
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Your investment in the notes may result in a lass, The notes do not guarantee any return of
principal.

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

The appreciation potential of the notes is limited to any Call Premium Amcount paid on the notes.
You are exposad to the risk of decling in the value of each Underying,

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

The tenefit 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 voting rights.

The notes are subject to the risks associated with non-U.5. securities.

The notes da not pravide direct exposure to fluctuations in forelgn exchange rates with respect
fo the Index.

The Fund is subject to management risk.

The performance and market value of the Fund, particularly during periods of market volatility,
may not correlate with the performance of the Fund's underlying index as well as the nat asset
value per share.

The notes are subject to emerging markets risk with respect to the Fund.

The notes are subject to currency exchange risk with respect to the Fund,

Recent executive orders may adversely affect the performance of the Fund.

The anti-dilution for the Fund is limited.

Az 3 finance subsidiary, JPMorgan Chase Financial Company LLC has no indspendent
operations and has limited assets.

Selected Risks (continued)

.

.

The estimated value of the notes will be lower than the original issue price (price to
pubklic) of the notes.

The estimated value of the notes is determined by reference to an internal funding rate.
The estimated value of the notes does not represent future values and may differ fram
athers' estimates.

The value of the notes, which may be reflected in customer account statements, may be
higher than the then current estimated value of the notes for a limited time pericd,

Lack of liquidity: J.P. Morgan Securities LLC (who we refer 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.

Potential 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 ta 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. Morgan or its affiliates could result in
substantial returns for J.P. Morgan and its affiliates while the value of the notes decline.
The tax consequences of the notes may be uncertain. You sheuld consult your tax
adviser regarding the U.5. federal income tax conseguences of an investment in the
nates.

The risks identified above are not exhaustive. Please see “Risk Factors” in the praspectus supplement and the applicable product supplement and underlying supplement and “Selected Risk

Considerations’ in the applicable preliminary pricing supplement for additional information.

Additional Information

SEC Legend: JPMorgan Chass Financial Company LLC and JPMorgan Chase & Co. have filed a registration statement (including a prospectus) with the SEC for any offerings to which thesa materials relate. Before you
irvest, you should read the prospectus in that registration statement and the other decuments relating Lo this afering that JPMorgan Chase Financial Comparny LLG and JPMergan Chase & Co. has filed with the SEC for
more complete infarmation about JPMorgan Chase Financial Company LLE and JPMargan Chase & Co, and this offering. You may get these documents without cast by visiting EDGAR on the SEC web site at
wrwnw.sec.gov. Alternatively, JPMorgan Chase Financial Company LLC and JPMorgan Chase & Co., any agent or any dealer participating in the this offering will arrange to send you the prospectus and each prospectus
supplement as well as any praduct supplement, underlying supplement and preliminary pricing supplement if you so reguest by calling toll-free 1-885.535-9245.

IRS Circular 230 Disclosure: JPMorgan Chase & Co. and its affiliates do not provide tax advice. &ccordingly, any discussion of ULS. tax matters contained herein {including any attachments) is not inbandad or written to be
used, and cannot be used. in connection with the prametion, marketing or recommendaticn by anyone unafiiliated with JPMargan Chase & Co. of any of the matlers addressed herein or for the purpese of avolding U5,

tan-related penaties,

Invesiment suitability must be determined individually for each investar, and the financial instruments described herein may net be suitable for all investors. This information is not intended to provide and should nat be
relied upon as providing accounting, kegal, regulatony or tax advice. Investors should consult with their own advisers as to these matters.

Thig material iz not a product of JLP. Morgan Research Departments.

Frem writing Prospectus filed Pursuant to Rule 433, Repgistration Statement Mos. 333-230659 and 333-235659-01
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