North America Structured Investments

3yr INDU/RTY/NDX Auto Callable Accelerated Barrier Notes

The following is & summary of the terms of the notes affered by the preliminary pricing supplement hyperlinked below.
summary of Terms

J.PMorgan

Hypothetical Examples of Amounts

Upon Automatic

Call or at Maturity™™*

|ssLer: JPMergan Chase Financial Company LLC
Guarantor: JPMorgan Chase & Co. .

e L Least Performing . )
Minimum Denomination: 51,000 o ol Taesl Ratlen.at I.oEu. tteru';n a_t
Indices: Do Jenes Industial Average™, Russell 20007 Indssx and NASDAG-100 Index® Review Date/ Review Date AU]‘;‘;Z'H':: S
Upside Leverage Factor: 225 Chservation Date y
Barrigr Amount: With respect fo each Indax, T0.00% of its Initial Value P o s
Pricing Data: September 24, 2021 ! : 246
Review Date: Octaber 24, 2022 50.00% 10.00% 112505
Observation Date: Seplember 24, 2024 000 10,005 S0.00%.
Maturity Date: Saptamber 27, 2024
CUSIP: AB1320WWAL A L D
Preliminary Pricing 10.00% 10,005 22.50%
Supplement: htip:fisp.ipmoraan.com decument/cusiprad 1 2200 A4 dectype/Product_Tarmshest'decumant, pdf 5 005 10.00% 11.35%
Estimated Value: The astimated valua of the notes, when the terms of the notes are set, will not ba less than 53910.00

per 51,000 principal amount nele. For infarmation about the estimated value of the notes, which DL00% 10,00 00T
likely wall b koweer than the price you paid for the nates, please see the hyperlink abave. BT o T
You may lose some or all of your principal at maturity, Any payment on the noles is subject to the credit risk of JPMorgan Chase Financial 10003 NiA 0.00%
Company LLC, a3 issuer of the notes, and the credit risk of JPMorgan Chase & Co., as guaranior of the notes. _30.00% A 0.0
Automatic Call P o e
If tha closing level of each Indax on tha Review Data is graater than or equal to its Call Walue, the notas will be automatically callad for 2
<ash payment, for each §1,004 principal amount note, equal to (a) $1,000 ples (b) the Call Fremium Amount, payable on the Call -30.013% Nt -30.01%
Setlernent Date. Mo further payments will be made on the notes. _40.00% Win 0,00
if the nales ars astomalically called, pou vl ot benahl fram e Upside Leversge Faclor Ihal appies to the payment at matunly (f the .
Final Value of each Index is greater fhan ifs Initiel Value, Because the Upside Leversge Factor does ne! apply fo e payment upon an -60L00% Nt -60.00%
autoratic call, ffie pagrtent upon ar aulomalic call may e significantly less than the payment al matunty for the same fevel of
appreciation in the Least Pedforming iide, _-500096 HiA -0, UD%
' Call Value | Gall Premium® ] i Nk e
A00.00% At least 10.00%

Mid, = indicates that the notes would net be called and no payment
waould be made,

* Reflects a call premium of 10.00% per annum. The call premium
will b= datermined on the Pricing Date and will not be less than
10.00% par annum.

**The hypothetical returns on the notas shown above apply only if
you hold the nates for their entine term or until automaticslly called.
These hypotheficals do not reflect fees or expenses that would be
asaociated with any sale in the sscondary market. If these fees and
expenses were incleded, the hypothetical relums would likely be
lower,

Payment At Maturity
If the notes have not been automatically caled and the Final Value of each Index is areater than it Initial Value, your pagment at maturity
per $1,000 principal amount note will be calculated as follows:
51,000 + {$1,000 = Least Parforming Index Retum » Upside Levarage Factor)
If the nates have not been aulomatically caled and the Final Value of any Index is equal to of less than its Initial Yalue but the Final Walus
af each Index i greater than ar aqual 1o its Barrier Ameound, you will receive the principal ameount of your nedes atl malurity,
If the notes have not been automatizally caled and the Final Value of any Index is less than its Barier Amount, your payment at maturity
per 51,000 principal amount note will be caloulated as follows:
31,000 + (51,000 » Lzast Performing Index Return)

if the nodes have nol been automalicaly collied aod e Final Valoe of any Index is less thav ity Barer Amaounl, yvou will lose mone
0008 of your principal oot al matuity and cowld Toge all of your princioe amount af maturity
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Selected Risks Selected Risks (continued)

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

= Any payment an the notes is subject to the credit risks of JFMargan Chase Financial = The estimated value of the notes is determined by reference to an internal funding rate.
Company LLC and JPMargan Chase & Ca. Therefore the valua of the notes prior to + The estimated value of the notes does not represent future values and may differ from
maturity will be subject to changes in the market's view of the creditworhiness of others' estimates.
JPMaorgan Chase Financial Company LLC or JPMorgan Chase & Co. = The value of the notes, which may be reflected in customer account statements, may be

+ Ifthe notes are automatically called, the appreciation potential of the notes is limited 1o the higher than the then curent estimated value of the notes for a limited time periad,
Call Premium Amount paid on the notes. = Lack of liguidity: J.F. Margan Securities LLC {who we refer to as JPMS) intends 1o offer to

= You are exposed to the risk of decling in the level of each Index, purchase the notes in the secendary market but is not required to do so. The price, if any, at

+ Your payment at maturity will be determingd by the Least Parforming Indesx, which JPMS will be willing to purchase notes from you in the secondary market, if at all, may

» The benefil provided by the Barfer Amount may terminate on the Observation Date. result in a significant loss of your principal.

= The automatic call feature may farce a potential early exit. = Potential conflicts: We and our affiliates play a variety of roles in cennection with the

+ Mo interest payments, dividend payments or voting rights. issuance of notes, including acting as caloulation agent and hedging our obligations under

+ JPMaorgan Chase & Co. is curently one of the companies that make up the Dow Jones the nates, and making the assumplions used to determine the pricing of the notes and the
Industrial Average™ astimated value of the notes when the terms of the notes are set. It is possible that such

+ The notes are subject to the risks associated with small capitalization stocks, hedging ar other trading activities of J.P, Morgan or its affiliztes could result in substantial

= The notes are subject to the risks associated with non-LLS. securnities. retums for J.P. Morgan and its affiliates while the value of the notes decline.

= As a finance subsidiary, JFMorgan Chase Financial Company LLC has no independent = The tax consequences of the notes may be uncertain. You should consult your tax adviser
aperations and has limited assets. regarding the U.5. fedaral income tax consequances of an investment in the notes.

The risks identified above are not exhaustive. Please see "Risk Factors” in the prospectus 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 Chase Financial Company LLE and JPMorgan Chase & Co. have filed a registration statement (including a prospestus) with the SEC for any offerings lo which these materials relate. Before you
invest, you sheuld read the prospecius in that regislration slatement and he other documents relating 1o this olfering thal JPMargan Chase Financial Company LLEG and JPMergan Chase & Co. has filed with the SEC far
mare cemplete infeomation about JPMaorgan Chase Financial Company LLT and JPMargan Chase & Co, and this effering. You may get these documents without cost by visiting EDGAR on the SEC web sife at

v sec goy, Altematively, JPMargan Chase Financial Company LLC and JPMorgan Chase & Ca,, any agent or any dealer participating in the this offedng will armnge to send you the prospecius and each prospectus
supplement, as well a5 any product supplement. underying supplement and preliminary pricing supglement if you so request by calling toll-free 1-B66-535-9248,

IRS Circular 230 Disclosure: JPMorgan Chase & Co. and its affiliates do not provide tax advice. Accordingly, any discussion of LS. tax matiers contained hersin {including any atachments) is not intended or writhen o be
used, and cannot be used. in connaction with the promotion, marketing or recommendation by anyone unaffilisted with JFMorgan Chasa & Co. of any of the matters addressed herain or for the purpose of awoiding U.5.
tas-related penalties.

Investment suitability must be determined individually for sach investor, and the financial instruments descnbed hersin may not b suitable for all inwestors. This information i not intended to provide and should not b=
relied upon as providing accounting, legal, regulatory or tax advice. Investors should consult with their own advisers as to these maliers,

Thiz material is nol a product of J.P. Morgan Research Depaments,

Fres Wriling Prospectus Filed Pursuant fo Rule 433, Repisiration Statement Nos, 233236658 and 333-228659-01
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