North America Structured Investments

3yrNC6m PINS/ROKU/MRNA Auto Callable Contingent Interest Notes

The fallawing is a summary of the terms of the notes offered by the preliminary pricing supplement hyperlinked below,

Summary of Terms
Issuer:

Guarantor:

Mininum Denomination:
Reference Stocks:

Pricing Date:

Final Review Date;
Maturity Date:

Interast Review Dates:
Autocall Review Dates:
Contingent Interest Rata:
Interast Barrier/
Trigger Value:

CUsIP:

Preliminary Pricing
Supplement:
Estimated Value:

Automatic Call

JPMargan Chase Financial Company LLC

JPMargan Chase & Co.

1,000

Class A common stock of Pinterest, Inc, Class A common stock of Roku, Ing. and commaon stock of Madema,
Inc.

Dctober 26, 2021

October 28, 2024

Dctober 31, 2024

Muonthly

Cuarterly (after an initial si<-month non-call period)

At least 13.00%" per annum, payabla monthly at a rate of at least 1.08332%", if applhicable

With respect lo sach Reference Stock, an amount that represents G0.00% of ils Initial Value
AB132WSG0

hlipffep jpmorgan comidecument/cusipid i1 32W G Idocy pe/Produst.Termshest'document pdf

The estimated value of the nates, when the terms of the rotes are set, will not be less than $500.00 per
§1,000 principal amount nate, For information about the estimated value of the nates, which likely will be
lower than the price you paid for the notes, please ses tha hyperlink above.

If the clasing price of one share of 2ach Reference Stock on any Autocall Review Date is greater than or equal to its Initial Value, the nates will
be automatically called for a cash payment, for each $1,000 principal amount note, equal to (a) $1,000 pius (b) the Centingant Interest Paymant
applicable to the Interest Review Date corresponding fo that Autocall Review Date, payable an the applicable Call Selilement Date, Mo further
payments will be made on the notes,

Payment at Maturity

If the: mates have net keen autematically called and (i) the Final Value of any Reference Stock is greater than or equal te its Initial Value ar (i)
the Final Value of each Referance Stock is greater than or equal to its Trigger Value, you will recaive a cash payment at maturity, for each
§1,000 principal amount note, equal ta (a) $1,000 plus (b) the Contingent Interest Payment, if any, applicable 1o the final Review Date.

If the: notes have not been autematically called and (i) the Final Value of each Reference Stock is less than its Initial Value and (i) the Final
Walue of any Reference Steck is less than is Trigger Value, your payment at maturity per 51,000 principal amount nate will be calculated as

follows:

1,000 + ($'1.EIOD = Least Performing Stock Return)

If the notes have nof besn autemalically called and (i) the Final Vaive of each Reference Stock iz less fthan ifs initia! Valwe and (1] the Final
Value of any Relerence Slock (s less than its Trigger Value, you wil lose more than 40.00% of your principal amourtld at matunty and could fose
all of your principal amount ai matudty,

Capitalized term3 wsad but not defined herzin shall have the meanings 32t forth in the prefiminary pricing supplemeant.

Any payment on the notes is subject to the credit risk of JPMorgan Chase Financial Company LLC, as issuer of the nates, and the credit risk of
JPMorgan Chase & Co., as guarantor of the notes,
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Hypothetical Payment at Ma

Faymant At Maturity

rming 13,00% per annum
Contingent nterest Rate]

Il Final Value of each
Rederence Stock |s

Walue of amy

A A IT Fi
Least Performing Stock oo once Stock is a1 or

fetll sbove it Inibal Value  below its Initial Value
G0,00% $1,010.8333 WA
40.00% 51,010.8333 MR
20.00% 51,010.8333 Wi
10,00% $1,010.8333 A
5.00% 51,010.8333 N/A
0.00% %1,010.3333 M
-5, 00% 51,010.8333 £1,010.8333
-20.00% $1,010.8333 $1,010.8333
-30,00% $1,010,8333 $1,010.8333
-40,00% $1,010.8333 $1,010.8333
-10.01% 51,000.0000 5599.9000
-50.00% 51,000.0000 4500.0000
60.00% 51,000,000 £400,0000
—E0.00% 51,000.0000 £300.0000
-1000.00% 51,000.0000 50,0000

Thiis table does not demansirate how your iNterest payments can vary over
the term of yeur notes.

Contingent Interest

I the nates have ot been autarmatically called and the closing price of one
share of each Reference Stack on ary Intesest Review Date & greater than or
equal ta ts Interest Barrer, you will recelve on the aoplicable Interest
Fayment Date for gach 51,000 principal amownt note 3 Cantingent Interost
Payment agual to at least 3108333 {equivalent toaninterest rate of at least
13.00% per annum, payable ata rate of at least 1.08333% per manth].

**The hypothetical payments an the notes shown abave apply only if yau kiokd
the retes for their antire term ar until automatically called. These
fypatheticats éo not reflect fees or expenses that would be associated with
any sale i the secondary market If these feas and expenses were included,
the hypathetical payments thown above wauld likely be lowar,
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Selected Risks Selected Risks (continued)

= Your investment in the notes may result in a loss. The notes do nat guaramtee any returm of principal, = The estimated value of the notes will be lower than the original issue price (price to public) of the nates

+ Tha notes do nat guarantess the paymant of interest and may nat pay interast at all. + Tha estimated valus of the notes is datermined by referance to an internal funding rata.

+ ARy payment on the noles s subject 10 the credit risks of JPMargan Chase Financial Gompany LLG and + The estimated value af the notes does nat represent fulure values and may differ from others’ estimates,
JPMorgan Chase & Co, Therefore the value of the notes prior fo maturity will ke subject to changess in = The value of the notes, which may be reflected in customer account statements, may be higher than the
the market’s view of the creditworthiness of JPMorgan Chase Financial Company LLC or JPMaorgan then currant estimated value of the notes for a limited time pariod.

Chase & Go. + Lack af lguidity: J.P. Morgan Securities LLC (whe we reler to as JPMS) intends to offer 1o purchase the

+ The appreciation potential of the notes is imited to the sum of any Contingent Interest Payments that nates in the secondary market but is not required to do so. The price, if any, at which JPMS will be willing
may be paid over the term of tha notes. to purchase notes from you in the secondary market, if at all, may result in a significant loss of your

« You are exposed 1o fhe risk of decline in the price of one share of each Reference Stock. prinsipal.

+ Your payment at maturity will b2 deterrined primarily by the Least Performing Refersnce Stock. + Paotential conflicts: We and aur affiliates play a variety of roles in connection with the issuance of notes,

+ The benefit provided by the Trigger Walue may terminate on the final Review Date. including acting as calculation agent and hedging our obligations under the nates, and making the

= The avtomnatic call feature may feree a polential earty exit assumptions used o determing the pricing of the notes and the estimated value of the nates when the

+ Mo dividend payments or voting righta. terms of the notes ane set. 1t is possible that such hedging or other trading acthvities of J.P. Morgan or its

+  The anti-dilution pratection for each Reference Stock is limited and may be discretionany. affiliates could result in substantial raturns for J.P. Margan and its affiliates while the value of the nates

= As a finance subsidiary, JPMorgan Chase Financial Company LLC has no independent aperations and decline
has limited assets. + The tax consequences of the notes may be uncertain. You should consult your tax adviser regarding the

LS. federal incomaes tax consegquances af an imsestment in the notes.

The risks identified ahowve are not exhaustive. Please see *Risk Factors” in the prospectus supplement and the applicable product supplament and *Selected Risk Considerationa” in the applicable preliminary pricing
supplement for additional information

Additional Information

SEC Legend: JPMargan Chass Financial Company LLC and JPMargan Chase & Co. have filed a registration statement (incleding a prospectus) with the SEC for any offerings to which thesa materials relate. Befare you
inwast, you should read the prospectus in that registration statement and the other documents relating to this affering that JPMorgan Chasa Financial Company LLC and JPMorgan Chase 8 Co. has filed with the SEC for
more complete information 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
woanw.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 prospactus and each prospactus
supplement as well as any praduct supplement and preliminary pricing supplement if you so request by calling toll-free 1-566-535-9248.

IRS Circular 230 Disclosure: JPMorgan Chase & Co. and its affiliates do not provide tax advice. &ccordingly, any discussion of LS. tax mattars contained herein (including any attachments) is not intended or written to ba
used, and cannet be vsed, in connection with the prametion, marketing or recommendation by anyone unaffiliated with JPMargan Chase & Ge. of any of the matlers addressed herein or for the purpose of avoiding U.S.
tax-related penalties,

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

This matarial is not a product of J.P. Morgan Research Dapartments.

Free Witing Frogpectus Filed Pursuant to Rule 433, Registration Statement Mos, 333-235655% and 333-238659-01
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