North America Structured Investments

3yr RTY/EEM Callable Contingent Interest Notes

The fallewing is a summary of the terms of the notes offered by the preliminary pricing supplement hyperinked below,
Summary of Terms

lssuer: JPMargan Chase Financial Company LLC

Guaranter: JPMaorgan Chase & Co

Minimum Denemination: 1,000

Underlyings: Russell 2000% Index (the ‘Index’} and iShares® MSC1 Emerging Markets ETF {the *Fund™)
Pricing Date: April 23, 2021

Final Review Datea: April 23, 2024

Maturity Date: April 26, 2024

Review Dates: Samiannually

Contingent Interest Rate:
Interest Barrier/

At least 8.00% per annum, payable semiannually at a rate of at least 4.00%", if applicable

Trigger Value: With respect to each Undarlying, an amount that represents 70.00% of its Inifizl Value

CUSIP: 48122TAL3

Preliminary Pricing

Supplement: hittp:ff'=p.jpmorgan. comfdocumenticusip!48132TOL3idoctypedProduct Termsheet/document. pdf

Estimated Valua: The estimated value of the notes, when the terms of the notes are =at, will not be less than 5%10.00 per $1,000

principal amaownt nete. For information abowut the estimated value of the notes, which likely will be lower than the
price you paid for the notes, please see the hyperlink above,

Early Redemption

W, at our election, may redeem the notes early, in whole but not in part, on any of the Interest Payment Dates {olher than the final Interest
Payment Cate) at a price, for each $1,000 principal amount note, equal to $1,000 plus the Contingent Interest Payment, if any, applicable to the
immediataly praceding Review Data. If we intend to redeam your notes early, wa will deliver notice to The Depository Trust Company, or DTC,
at least three business days before the applicable Interesi Payment Date on which the notes are redeemed early,

Payment at Maturity

If the natas have not bean redeamed early and the Final Value of each Underlying is greater than ar equal to its Trigger Value, you will recaive a
cash payment at maturity, for each $1,000 principal amount note, equal to {a) $1,000 plus (D) the Contingent Interest Payment applicable to the
final Review Data.

If the notes have not bean redeamed early and the Final Value of either Underlying is less than its Trigger Walue, your paymeant at maturity per
$1,000 principal ameunt nole will be calculated a3 follows.
31,000 + (31,000 * Lesser Perferming Underlying Returm)

If the notes have nol been redeemed eany ard the Firal Value of eitler Underlying is fess than ifs Trigger Valve, you will lese frore lhan 30.00%
of pour principal amount af maturity and cowld lose all of your prncipal amount &t matuniy.

Capitalized terms used but not defined hersin shall have the meanings set forth in the preliminary pricing supplement,

Any paymeant 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 guaranior of the notes,

J.PMorgan

Hypothetical Payment at Maturity
o T TR T T T Pd\.'m_el'LJ\l. aturity I.Asaulrliuf' B.N?’q
PEr anaum Coningant Interest Rana)
G0.00% £1,040.00
A0.00% £1,040.00
2n-m% 51,040.00.
10.00% £1,040.00
5.00% 51,040.00
0.00% £1,000.00
-5.00% £1,040.00
-20.005% 51,040.00
-30,00% £1,040.00
-30.01% 5699,90
-40.00% S600.00
=50.00% 5500,00
-B0.00% SA00.00
-100.00%, 50.00

This table does not demonstrate how your interest paymments can vary aver

tha term of your notes,

Contingent Interest

I the nates have not been greviously redeemed early and the closing value
of each Underlying on any Review Date is greater than or equal to its Interest
Barrier, you will recene anthe applicable Interest Payment Date for each
51,000 prircipal ameunt neta 3 Cantingent Intorest Payment equal ta at kast
540,00 [equivalent to an interest rate of at least 8.00% per annum, payable at
& rate of at least 4.00% semianaually).

**The hypethetical paymaents an the notes shewn abave apply enly f yau kekd
the netes far their @ntire term ar until redeermed early, Thase bypatheticals do
nat reflect fees or expenses that weald be associated with any sale in the
secandary market. If these fees and expenses were included, the hy pethetical
payments shown above would lkely be lower.
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3yr RTY/EEM Callable Contingent Interest Notes

Selected Risks Selected Risks (continued)
= Yaur investment in the notes may result in a loss. The netes do not guarantes any retumn of principal, * Ag a financs subsidiary, JPMergan Chase Financial Company LLC has no independent operaticns and
+ Tha notes do not guarantes the paymant of interest and may not pay interast at all. has limited assats.
= ANy payment on the netes 5 subject 1o the credit risks of JPMorgan Chase Financlal Gompany LLG and = The estimated value of the notes will be lower than the onginal issue prce (price to public) of the nates,
JPMargan Chase & Co, Therefore the value of the notes prior to maturity will be subject to changes in = The estimated values of the notes is determined by reference 1o an internal funding rate.
the market's view of the creditworthiness of JPMorgan Chase Financial Company LLC or JPMergan + Tha astimated valus of the notes does not represent fulure values and may differ from others’ estimates.
Chase & Go. = The value of the notes, whish may be reflectad in customes account statements, may be higher than the
+ The appreciation patential of the notes is imited to the sum of any Contingent Inferest Paymenis that then current esiimated value of the nates for a limited time period.
may be paid over the tarm of the notes. + Lack of liquidity: J.P. Morgan Securities LLC {who we refer to as JPME) intends to offer to purchase the
= You are exposed o the risk of decline in the value of each Underlying nates in the secandary market but is net required te do so. The price, if any, at which JPMS will be willing
+ Your payment at maturity will b2 determined by the Lesser Performing Undearlying. to purchase notes from you in the secondary market, if at all, may result in a significant kass of your
+ The benefit provided by the Trigger Valua may terminate an the final Review Date. principal.
= The optional early redemption feature may force a potential early exit. = Patential conflicts: We and our affiliates play a variety of roles in connecticn with the issuance of notes,
+ Mo dividend payments or voting rights. including acfing as calculation agent and hedaging our obligations under the notes, and making the
+ The netes are subject o the risks associated with small capitalization stocks with respect ta the Index. assumplions used o determing the pricing of the nates and the estimated value of the notes when the
= The Fund is subject o management risk, terms of the notes are set. It is possible that such hedging ar cther trading activiies of J.P. Morgan or its
+ The performance and market value of the Fund, particulary during periods of market volatility, may not affiliatas could result in substantial returns for J.P. Morgan and its affiliates while the value of the notes
correlate with the performance of the Furd's undertying index as well as the net asset value per share. dacling.
= The notes are subject to the risks associated with non-LULS. securities with respect 1o the Fund, = The tax consequences of the notes may be uncertain. You should consult your tax adviser regarding the
+ The notes are subject to emerging marksts risk with respect to the Fund. LS. federal income tax conseguencas of an investment in the notes.

»

The notes are subject 1o currency exchange risk with respect to the Fund.
Recent executive orders may adversely affect the pedformancs of the Fund
The anfi-dilution protection for the Fund is limited.

*

The risks identified sbove are nat exhaustive. Please s=e "Risk Factors” in the prospectus supplement and applicable product supplement and underlying supplement and *Salected Risk Considerations” in the
applicable preliminary prcing supplement for addtional infarmation.

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, underlying supplement and preliminary pricing supplement if you sa reguest by calling tall-free 1-885.535-9248.

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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