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1y SPX Auto Callable Contingent Interest Notes

The following is & summary of the terma of the notes offersd by the preliminary pricing supplement hyperinked below.
Summary of Terms

laguer:

Guarantor:

Minimum Denomination:
Inidex:

Pricing Date:

Final Review Date:
Maturity Date:

Review Dabas:

Contingent Interest Rate:

Interest Barrier!
Trigger Value:
CusiP:

Preliminary Pricing
Supplement:
Estimated Value:

Automatic Call

JFMorgan Chase Fnancial Company LLC

JPMorgan Chase & Co,

51,000

S&P 5007 Index

September 24, 2021

Crtober 7, 2022

Cictober 13, 2022

Quarterly

At least 5.00%* per annum, payable quariery at a rate of at least 1.25%*, i applicable

An amount that represents 75.00% of the Initisl Value
AB1E2WLYS

htlg:fep pmorgan.comidocumenteusip!d B132WUY S idoctypeProduct_Termshestidecurnant. pdl
The estimaled walue of the noles, when e lerms of the noles are sed, will nod be less than $350,00 per 1,000
principal amount node,  For information about he estimated vales of the notes, which likely will B lower than the
price you paid for the notes. please see the hyperlink above.

If the closing level of the Index an any Review Date (other than the final Review Date) is areater than or equal fo the Inilial Value, the notes will
be automatically callid for a cash payment, for each 51,000 principal amount nobe, equal fo (a) 51,000 plus (b) the Contingent Interest Payment
applicable to that Revies Date ples () any previously wnpaid Confingent Interest Payments far any pricr Review Dates, payable on the
applicable Call Setlement Date. Mo further payments will be made on the notes.

Fayment at Maturity

IF the nctes hawve not been aubomatically called and the Final Value s greatsr tham or egual 1o the Tnggec wWalue, you will receive & cash payment
al maturity, for each $1,000 principal amount nole, equal te (a) $1,000 plus (b) the Contingent Interest Payment applicable b the final Review
Dae plis () any previously unpaid Gontingent Interest Payments for any price Review Dates,

If the notes have not been automatically celled and the Final Velue is less than the Trigger Value, your paymant at maturity per $1.000 principal
amount note will be calculated as follows:

$1,000 + ($1,000 * Index Return}

if the notes have nol been autamalicaly callfed and fhe Final Value i less than the Trigoer Valve, pou will lase mare fhan 25.00% of pour
principal amourt af maturity and cowid lose all of pour principal armount af rmatuity.

Capitalized terms ussd but not defined herein shall hawe the meenings set farth in the preliminary pricng supplement,

Any payment on the notes is subject ta the credit risk of JPMorgan Chase Financial Company LLC, as isseer of the notes, and the credit risk of
JEMorgan Chase & Co., as guarantor of the notas.

J.PMorgan

Hypothetical Payment at Maturity™

Payment At Maturity (assuming
5.00% per annurm Comingent
Inderast Rate)

Index Return

G0.00% £1,012.50
0005 101250
20.00% 51,012.50
5.00% £1,012.50
QO0%. 5101250
5005 5$1,012.50
-10,00% 5101250
-25.00% 5101250
-35.01% $748.40
-0, 00% $600.00
-50.00% $400.00
100067 50.00

This taile does not demonstrate haw yeur inferest paymenits can vary over
e ke of year rotes

Contingent Interest

“IF the rates have rat been sutomatically called and the cosing lewel of the
Index an any Review Date is greater than or equal ta the intersst Barrier, wau
will reeeive on the saplicable Interest Payment Date for each $1,000 principal
et mote & Contirgent Interest Payament equal 10 at kast 512,50
lequiralent to an interest rate of at keast 5.00% per annum, payable at a rate
af ab least 1.25% per quarter), ples any previously unpaid Cansngent Intarest
Faymanis for any prar Reviaw Dakas,

**This table assumies that no previcusly unpaid Cantingent Interest Payment is
payable at maturity. The hypathetical payments an the rates shown aboee
apply anky i you hold the motes far thess @ntine term of Uit autamaticaly
callesd, These hypatheticals do rat reflact fees or experses that weukl be
assacated with any sale in the seeordary market. if these fees and expenses
wiere included, the hypothesical payments shown abave would Heely be lower,
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Selected Risks Selected Risks (continued)

= Your invastmant intha notes may result inoa loss. The notes do not guarantes any n2tum of principsl. «  The estimated value of the notes will ba lewer than the original issus price {price 10 public) of the notes.

= The notes do not guarantas the paymeant of interest snd may not pay interest st all. = The estimeted value of the notes is detemnined by reference to &ninternal funding rate.

= Any payment on the noles i subject 1o the eredit risks of JPMorgan Chase Financial Company LLC and = The esfimated walue of the notes doees nol represent fulure values and may dilfer from aihers’ estimates.
JPMorgan Chase & Co, Therelore the value of the nales prior lo maturily wil be subject 1o changes in = The valee of the notes, which may be reflected in customer account stalements, may be higher than the
the markel's view of the ereditworthiness of JPMorgan Chase Financial Company LLC ar JPMargan then currend estimated value of the noles for a limited time perod,
Chase & Co, = Lack of liguidity: J.P, hMorgan Securities LLC (who we refer o as JPM3E) intends to offer o purchase the

= The appreciation potential of the nabes is imited 1o the sum of any Contingent Interest Payments that nedes i the secandary market but is nol required 1o do o The pace, i any, at which JPME will be willing
ray ke paid over the: term of the notes, fo purchase nodes from you in the secondary market, if at all. may result in a significant loss of your

= The benafit provided by the Trigger Value may terminata on the final Review Date. principal_

= Tha automatic call featura may force & potential early exit. «  Potential conflicts: We and our affiliates play & variaty of roles in connection with the issuance of notes.,

« Mo dividend payments or voting rights. including acting as calculation agent and hadging our obligations undar tha notes. and making the

= JPMorgan Chase & Co. is currenty one of the companies that make up the Index assumptions used to determine the pricing of the notes and the estimated value of the notes when the

= A3 & finance subsidiary, JPMorgan Chase Financial Company LLC has no indspendent operations and terma of the notes are set. I is possibls that such hedging or other trading activities of J.P. Maorgan or its
has limited assets. affileates could result in substantial reterns for J.P. Morgan and is affdistes while the value of the notes

decling.

The kax consequences of the notes may be uncerain. You shauld congull your G adviser regarnding the
UE, federal income b consequences of an investment in the notes

The risks identifed above are net exhaustive. Please see "Risk Factors” in the prospectus supplement and the agglicable product supplament and underying supplement and “Selected Risk Consigeraiens” in the
applicable preliminary pricing supplement for additional infermation

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 LLEC and JPMergan Chase & Co. has filed with the SEC far
mare cemplede infesmation about JFMorgan Chase Financial Company LLC and JPMargan Chase & Co, and this offering. You may get these documents without cost by visiting EDGAR on the SEC weh sie at

v sec goy, Altematively, JPMargan Chase Financial Company LLC and JPMorgan Chase & Ca,, any agent or any dealer participating in the this offerdng will armnge to send you the prospecius and each prospectus
supplemant as well as any product supplérment, undedying supplerment and predimnary pricing supplement if vou s0 request by calling toll-free 1-3668-535-5248.

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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