JPMorgan Chase Financial Company LLC

3yr AA Contingent Income Auto-Callable Securities

This document provides a summary of the terms of the securities. Investors must carefully review the accompanying preliminary pricing supplement referenced
below, product supplement, prospectus supplement and prospectus and the "Risk Considerations” on the following page, prior to making an investment decision.

UMMARY OF TERMS

Issuer:
Guarantor:
Underlying stock:

Early redemption:

Early Redemption
paymant:

Contingent quarterfy
payment:

Determination datest:January 3, 2022, April 1, 2022, July 1, 2022, Qctober 3, 2022, January 3, 2023, April

Contingent
payment datest:

Payment at maturity:

Downside
threshold level:
Initial stock price:

Final stock price:

JPMorgan Chase Financial Company LLC ("JPMorgan Financial”)
JFPMorgan Chase & Co.
Gormmon stack of Alcoa Corporation (Bloomberg ticker: As UN Equity)

I, on amy determination date (other than the final determination date}, the closing

price of the underlying stock is greater than or equal to the initial stock price, the

securites will be automatically redeamed for an early redemption payment on the
first contingent payment date immediately fallowing the related determination date.

Mo further payments will be made en the securities once they have been redeemed.

The securities will not be redeemed early on any contingent payment date if

the clasing price of the underlying stock is below the initial stock price on the

related determination date.

The early redemglion payment will e an armount egual 1o (i) the stated principal

amount plus (i} the contingant quarterly payment with respect to the related

datermination date.

s [f, on any determinaticn date, the closing price of the undarlying siock is greatar
than or equal 10 1he downside threshald bevel, we will pay a contngent quartedy
payment of at least $0.275 {at least 2.75% of the stated principal amount) per
security on the refated contingent payment date. The aclual contingant quarterdy
paymiznt will bi: pravided in the pricing supplement,

« I, on any determination date, the elosing price of the underlying stock (s less
than the downside threshold level. no contingant quarterly payment will be made
with respect to that determination date. It is possible that the clesing price of
the underlying stock will be below the downside threshold level on most or
all of the determinatien dates so that you will receive few or no contingent
quarterly payments.

3, 2023, July 3. 2023, October 2, 2023, January 2, 2024, April 1, 2024, July 1, 2024
and October 1, 2024

January 6, 2022, April 8, 2022, July 7, 2022, October 6, 2022, January B, 2023, April

&, 2023, July 7. 2023, October 5, 2023, January 5, 2024, April 4, 2024, July 5, 2024

and the maturity date

s [Ifthe final stock peice is greater
than or equal te the downside
thrashold level

» [I1he final stock price |s less than
the downside threshold lavel:

(i} the stated principal amount plus (i}
the confingent quarierly payment with
respect o the final determination date
(i) the stated principal amaunt fimes (i)
the siock performance faclor, This cash
payrnent will be bess than 50% of the
stalad principal amount of the securilies
and could be zero,

50% of the initial stock price

The closing price of the underlying stock on the pricing date
The closing price of the underlying stock on the final determination date

Stock adjustment
factor:

Slock performance
factor:

Stated principal
amount;

Issua price:
Pricing date:
Original issue date
(settlement date):
Maturity datet:
CUSIPJ ISIN:
Preliminary pricing
supplement:

The stock adjustment facter is referenced in determining the closing price of the
underlying stock and k= 821 initially at 1.0 on the pricing date. The stock adjustment
factor Is subject to adpestment in the event of certain corporate events affecting the
ungerlying stock,

final stock price / inilial siock price

10 per securily

510 per securily
Expacted to be October 1, 2021
3 business days after the pricing date

Qetaber 4, 2024
48132X321 / US48132%3219
hitlp:isp jpmorgan comidecumenticusip'd 8132} 32 1/dochype/Product Termsheet

decurnent pdf

T5ubject o posiponemant

The astimated value of the sacurities on the pricing date will be provided in the pricing supplement and will not
be less than $9.20 per $10 siated principal amount secunity. For information about the estimated value of the
securilies, which likely will be lower than the price you paid for the secunties, please see the hyperlink abowe.

Any payment on the secunties |s subject 1o the credit isk of JPMorgan Financial as issuer of the securities,
and the credit risk of JPMorgan Chase & Co., as guaranior of the securities,

Change in Underlying Stock

Hypothetical Payout at Maturity

{if the: urilies have nod p air red 1}

Faym-al-'lt at Maturity (excluding any

coupon payable at maturity)

50.00% 510.000
40.00% £10.000
30.00% $10.000
20.00% £10.000
10.00% $10.000
5.00% £10.000
0.00% £10.000
=10.00%% 510.000
-20.00% $10.000
-30.00% 510,000
-40.00% £10.000
-50.00% 510,000
-50.01% $4.999
-60.00% $4.000
-80.00% $2.000
-100.00% $0.000




JPMorgan Chase Financial Company LLC
3yr AA Contingent Income Auto-Callable Securities

Underlying Stock

Far mare information about the undarlying stock, including historical performancea information, sea the accompanying preliminary pricing supplement.

Risk Considerations

The risks identified below are not exhaustive. Please see “Risk Factors™ in the accampanying prospecius supplement, product supplement and praliminary pricing supplemant for additional
infarmation.

Risks Relating to the Securities Generally
The securities do not guarantee the return of any principal and your investment in the securities may result in a loss.
¥ou will not receive any contingent quarterly payment for any guarterly periad if the closing price of the underlying stock on the relevant determination date is less than the downside
threshold level.
The cantingent quarterly payment is based solely on the closing prices of the underlying stock on the specified determination dates.
The securities are subject to the credit risks of JPMaorgan Financial and JPMargan Chase & Co., and any actual ar anficipated changes fo our or JPMorgan Chase & Co.’s credit ratings
or credit spreads may adversely affect the market value of the securities.
As a finance subsidiary, JPMorgan Financial has no independent operafions and has limited assets.
Investors will not participate in any appreciation of the underying stock,
Early redemption risk_
Secondary trading may be limited,
The final terms and valuation of the securities will be provided in the pricing supplemeant.
The U.5. federal income lax conseguences of an Investment In the securities are uncertain.
Risks Relating to Conflicts of Interest
Economic interests of the issuer, the guarantor, the calculation agent, the agent of the offering of the securities and other affiliates of the issuer may be different from those of investors,
Hedging and trading activities by the issuer and its affiliates could potentially affect the value of the securities.

Risks Relating to the Estimated Value and Secondary Market Prices of the Securities
The estimated value of the securities will be lower than the original issue price (price to public) of the securities.
The estimated value of the securities does not represent future values of the securities and may differ frem others' estimates.
The estimated value of tha sacurifies is derived by reference 1o an intemal funding rate.
The value of the securities as published by J.P. Morgan Securities LLC {and which may be reflecled on customer account statemenis) may be higher than the then-current estimated
value of the securities for a limited time pericd.
Secondary market prices of the securities will likely be lower than the original issue price of the securities,
Secondary markel prices of the securities will be impacted by many economic and market factors.

Risks Relating to the Underlying Stock
Investing in the securities is not equivalent to investing in the common stock of Alcoa Corporation.
Mo affiliation with Alcog Corporation,
We may engage in business with or invelving Alcoa Carparation without regard 10 your inlerests,
The anti-dilution protection for the underlying stock is limited and may be discreticnary.

Tax Considerations

ou should review carefully the discussion in the accompanying preliminary pricing supplement under “Additional Informaticn about the Securities — Tax considerations” concerning the U.5.
federal income tax consequences of an investment in the securifies, and you should consult your tax adviser,

SEC Legend: JPMorgan Chase Financal Company LLG and JPMargan Chase & Go, have filed a reqistrabon stalernent (ncluding a prospectus) wilh Ihe SEG Far any otenngs o which hese matenals relate, Belore you invesl,
wou should read the prospecius in that registration statement and the other documents ralating to this offering that JPMargan Chase Financial Company LLE and JPMargan Ghasa & Co. has filed with the SEC for more comglate
information about JPMorgan Chase Financial Company LLC and JPMorgan Chase & Co. and this offering. You may get these documents without cost by visiting EDGAR on the SEC web sile al www.sec.gov. Allernalively,
JPMargan Chase Financial Company LLC and JPMargan Chase & Co., any agent or any dealer participaling in the this oflering will arrange 1o send you the prospecius and each prospecius supplement as well as any product
supplarnent and preliminary pricing supplement If you 9o reguest by calling toli-ree 1-866-535-0248.



