North America Structured Investments

2.75yNC6m ARKK Auto Callable Contingent Interest Notes

J.PMorgan

The following is @ summary of the terms of the notes offered by the preliminary pricing supplement hyperinked below,

Summary of Terms

Issuer:

Guarantor:

Minimum Denomination:
Fund:

Pricing Date:

Final Review Data:
Maturity Date:

Review Dates:

Contingent Interest Rate:

Interest Barrier/
Buffer Threshaold:
Buffer Amount:
Call Value:

CUSIP:

Preliminary Pricing
Supplement:

JPMargan Chase Financial Company LLC

JPargan Chase & Co

£1,000

ARK Innowation ETF

March 26, 2021

December 26, 2023

December 28, 2023

Menthly

Batween 10.00% and 12.00%* per annum, payable monthly at & rate of betwean 0.83333% and 1.00%:*, if
applicable

An amount that represants B0U00% of the Initial Valus
20.00%

25.00% of the Initial Valus

AB13ZTHAT

hitp:f'sp. ipmorgan.comfdocumenticusip’481 32THAT /doctype/Product Termsheetidocument.pdf

For mare infermation absut the estimated valwe of the notes, which likely will be lower Shan the price yau paid for the nofes, please see the hyperink atave,

Automatic Call

If the clesing price of one share of the Fund on any Review Date {other than the first through fifth and final Review Dates) is greater than or
aqual to the Call Value, the nates will be automatically called for a cash paymeant. for each $1,000 principal amount note, equal fo (3) $1,000
s () the Contingent Interest Payment applicatie 1o that Review Date, payable on the applicable Call Setlement Date, No further payments

will be made on the notes,

Payment at Maturity

If the: nates have net keen automatically called and the Final Yalue is greater than or equal to the Buffer Thresheld, you will receive a cash
payment at maturity, for each §1,000 principal amount note, equal to (a) 51,000 ples (b) the Contingent Interest Payment applicable to the final

Raview Date.

If thi nates have net been automatically called and the Final Valug s less than the Buffer Thireshald, your payment at matunty per $1,000
principal amaunt note will be calculated as follows:

If the: notes have nof bean automalically called and tha Final Value is Jlzss than the Buffer Threshald, you will lnse some or most of wour principa!

amour af malurity.

$1,000 + [$1,000 = (Fund Return+ Buffer Amount)]

Capitalized terms wsad but not defined harein shall have the meanings et forth in the praliminary pricing supplament.

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

JPMergan Chase & Ca., as guarantor of the noles.
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Hypothetical Payment at Maturity™

Payment At Maturity {assuming

Fund Return 10.00% per annum Contingent

Interast Fate)
BO0.00% 31,008 3333
A40.00% $1,008.3333
20.00% 31,008.3333
5.00% $1,008.2333
0008 51,008 3333
=10, 00% $1,008.3333
-20.00% 31,008.3333
-30.00% 55000000
-40,00% SE00.0000
-60, 006 S600,0000
-80.00% S400,0000
-100.00% S200.0000

This table does not demonstrate how your interest payments can vary ovar
thee tarm af your notes.

Contingent Interest

*If the notes have not been automatically called and the dlosing price of ene
share of the Fund an any Beview Date is greater than or equal to the Interest
Barrier, you will recrive on the applicable Interest Payment Date far cach
51,000 grincipal amaunt nate a Contingent Interest Payrnent equal to
between 583333 and S10.00 (equivalent 1o a4 interast rate of between
10.00% and 12.00% per annum, payable at a rate of between 0.B3333% and
1.00%% per manth)

=*The by pathetical payments on the notes shawn above apaly anly if you hald
the mates for their eatire term o until austamatical ly callad, Thess
hypotheticals do not reflect feas or axpanses that would be asseciated with
any sale in the secondary market. iF these foes and eapenses were includaed,
the hypothetical payrmants shown abaes would Beely be lower,




North America Structured Investments

2.75yNC6m ARKK Auto Callable Contingent Interest Notes J.RMorgan

Selected Risks Selected Risks (continued)

= Yaur investment in the notes may result in a loss. The netes do not guarantes any retumn 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 not guarantes the paymant of interest and may not pay interast at all. + Tha estimated valua of tha notes is datermined by referance to an internal funding rate.

= ANy payment on the netes 5 subject 1o the credit risks of JPMorgan Chase Financlal Gompany LLG and = The estimated value of the notes does not represent future values and may differ from others' estimates
JPMargan Chase & Co, Therefore the value of the notes prior to maturity will be subject to changss in = The valus 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 JPMergan then currant estimated value of the notes for a limited time pariod.
Chase & Go. = Lack of liguidiny: J.P. Morgan Securities LLG {whoe we refer to as JPMS) intends to offer to purchase the

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

= The avtematic call feature may force a potential early exit. pringipal.

+ Mo dividend payments or vating rights. + Paotential conflicts: We and aur affiliates play a variety of roles in connection with the issuance of notes,

+ An investment in the natas is subject to risks assoeciated with actively managed furnds. including acting as calculation agent and hadging our obligations under the naotes, and making the

= The performance and market value of the Fund, parficularly during periods of market volatility, may not assumplions used to determine the pricing of the notes and the estimated value of the notes when the
correlate with the performance of the Fund's net asset value per share. terms of the notes are set 1t is possible that such hedging or other trading activities of J.P. Morgan or its
The notes ane subject 1o risks associated wih disruptive intovation companies. affiliates could resull in substantial retumns for J.P. Margan and its affliates while the value of the nales
The notes are subject to risks associated with mid-size, small and micro-capitalization stocks, decline,
The notes are subject to the risks associated with non-ULS. securities. + The tax consequences of the notes may be uncertain. You should consult your tax adviser regarding the
The notes are subject 1o emerging market risk. U5, federal income tax consequences af an investmant in the notes.

Recent executive orders may adwersely affect the performancs of the Fund

The anfi-dilution protection for the Fund is limited.

As a finance subsidiary, JPMergan Chase Financial Company LLC has no independent operaticns and
has limited assets.

oo e o om e

The risks wentfied above are not exhaustive. Please see “Risk Factors” in the prospectus supplement and the applicakie product supplement and “Selected Risk Conslderations” in the applicable prelminary pricing
supplement for additional informatian.

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 shoukd read the prospectus in that registration statement and the other documents relating to this offering that JPMorgan Chase Financial Cempary LLC and JPMorgan Chase & Co. has filed with the SEC for
more complete infarmation about JPMorgan Chase Financial Company LLC 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 product supplement and preliminary pricing supplernent if you so request by calling toll-free 1-566-535-9245.

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 wsed. in cennection with the prametion, marketing or recommendation by anyone unaffiliated with JPMargan Chase & Ce. of any of the matlers addressed herein or for the purpose of avoiding U.S.
tax-related penalfies,

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.

This material is not a product of JP. Margan Research Dapartmants.

Free Wiiting Prospectus Filed Pursuant to Rule 433, Registration Statement Mos, 333-236650 and 333-236658-01
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