Morth America Structured Investments

21TmNC3m ARKK Auto Callable Contingent Interest Notes

The folowing is a summary of the tarms of the notes offared by the prefiminary pricing supplement hy perlinked below.
Summary of Terms

Issuer: JPMorgan Chase Financial Company LLG

Guaranior: JPMargan Chase & Co,

Minimum Denomination: 21,000

Fund: ARK Innov ation ETF

Pricing Data: Cotaobar 14, 2021

Final Review Date: July 14, 2023

Maturity Date: July 19, 2023

Review Dates: Manthly

Cantingent Interest Rate: Between 8.00% and 10,005 per annum, pay able monthly ata rabe of belween 0.68687% and 0.83333%°, il
applicable

Interest Barrier!

Trigger Value: An amount that represents 70.00% of the Initial Value

CUSIP: 43132WH28

Preliminary Pricing

Supplement: 2 {Prod

N il gl L 1 ol o M g 11 g 18
Estimated Value: The estimated valee of the notes, when (be lerms al the noles are sel, will nol be less than $900,00 per
$1,000 principal ameunt note. For inl armation about the eslimaled value of the noles, which likely will be

lzwer than the price you paid forthe notes, please see the hy perink abave.

Automatic Call

If the chasing price of one share of tha Fund on any Review Date (other than the first, secand and final Review Datas) is greater than ar aqual to
the Initial Valua, the notes wil be automatically callad for a cash pay ment, for each 1,000 principal amount note, equal to(a) 51,000 plus (k)
the Contingant Interest Pay ment applicable 1o that Reviow Date, pay able on the applicable Call Settlament Date. No furthar pay ments will ba
made on the notes.

Payment at Maturity

If the motes hav e not been automatically called and the Final Walue is greater then or equal to the Trigger Value, you will receiv e a cash pay ment
&t maturity . for each §1,000 pancipal amount note, equal to (@) §1,000 pkee (b) the Contingant Interest Pay ment applicable to the final Review
Date.

IT the notas hav e nol been avtomatically called and the Final Value is less than the Trigger Value, your pay mant at maturity per 51,000 princigal
amown note will be calculalied as fallows:

$1,000 + ($1.000 = Fund Retum)

If the nores have not bean autometically caled and the Final Value is less than the Trgger Valus, you will lose more than 20.00% of your
principal arownt 5t metunty and cowd lese alt of your prncipa! amount at Ry,

Capralizad tarms used but not dafined herein shall hav e the meanings set forth in the praliminary pricing supglamant.

Ary pay ment an the notes & subject tothe credi gk of JPMorgan Chagse Financial Company LLC, as issuer ol 1he notes, and the cred rigk of
JPMorgan Chase & Co., &8 quarantar of the notes.
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Hypothetical Payment at Maturity**

Pay ment At Maturity (assuming
8.00% per annum Contingant
Interest Rate)

Fund Retum

51,006 6667

$1,006.6667

. §1,006.6667
$1,006.6667
§1,006.6667
§1,006.6667

$1,006.6667

$1,006.6667
$689.9000

-30.01%
40,00

SE00.0000
$400.0000

-60.00%
B0, 5200.0000

- 100, 007 50,0000

Thig table does ned demansirle how you inferes! payments can vay
0 B The Tem o your noles.

Commgent Interest

*If the notes have not bean automatically cdled and the closing price of
ana share of the Fundan any Raview Dateis greater than or agual ta
tha Interest Barrier, you will receive on the applicable Inemsst Paymeant
Date for each $1 000 principa amownt node a Contingent | nerest

Pay menlequal o between $5.6657 and 58,3333 (equivaentto an
interest rateo! betesen 8.00% and 10.00%per annum, payable al a
rate of belween (. B6857°% and D.B3I3ETH per moah).

**The hy paymanson the notes shown abave apply only 4
y ou hiold the notes for their entire tem or undl automaticaly caled.
These hy potheticals do not reflect fees or expensas thatwould be
azsocigtedwith any =ala in the secondary market. if these fees and
expenses were mcludad. the hypothefica paymants shown above
would likely be lowar.

investmenis@jpmorgan.com




S

Morth America Structured Investments

21TmNC3m ARKK Auto Callable Contingent Interest Notes

elected Risks

Y gurinvastmant in the notes may result in a Ioss, The notes do not guaranies any raturn of principal,
The notes do not guarantes the pay ment of inlerest and may not pay marast at all,

Ay payment on the noles is subject (o [he cred risks of JPMorgan Chase Financial Company LLG and
JPMedgan Chase & Co, Thered ore the v alue of the noles prior 1o materty will be subject 10 changes in
the mamket's viewol the creditworthiness of JPMengan Chase Financlal Company LLC ar JPMorgan
Chage & Co.

The appraciation potertizl of the notes is limited 1o the sum of any Contingant Interest Pay ments that
may e paid overthe term of tha notas.

The banatit provided by the Trigger Value may terminate on the final Review Date.

The automatic call feature may {orce a potential eardy axit.

Neo dividend pay menls or v aling rights.

An iy gstment in Lhe noles S subject Lo risks associated with actively managed Funds,

The ped armance and mamel value of the Fund, particulary during peneds of market v olatdity , may not
comelate with the performance of the Fund's net asset v alue per shara.

The notes are subject 10 the raks assoclated with disruptiv e innow ation companies.

The notes are subject 1o the risks relating to cry ptocumencies and related inv estmeants.

The notes ara subject to the risks associated with mid-size, small and micro-capitalization stocks.

The notes ara subject 1o the risks associated with non-LL.S. securities.

The notas ara subject to emarging markats risk.

The notes are subjecl 10 cumency exchange risk,

Recent exgcutive orders may adversely allec the perf armance of (he Fund,

The anti-dilution protection o the Fund is limited,

Az a limance subsidiary, JPMorgan Chage Fingncial Company LLC has no independent operations and
has kmited assets.
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Selected Risks (continued)

+

The estimated value of the notes will ba lower than the original issue price (price 1o public) of tha notas.
The estimated value of the noles is determined by relerence to an internal fundng rate.

Thee estimaled value of the noles does not represent future values and may GifTer from olhers” estimates.
The v alue of The noles, which may be rel lected in Custom er account Sslatements, may be higher than the
then current estimated valee of the notes for a limited time period.

Lack of liquidity : J.P. Morgan Sacurities LLC (wha we refertoas JPMS) intands to of fer to purchase the
notas in the secondary markat but is nat required to do so. The price, if any, at which JPMS will be willing
to purchase notes from youintha secondary market, if at &ll, may rasultin a significant loss of your
principal.

Potantial conflicts: We and our affiliates play avariety of roles in connaction with the issuance of notes,
including acling as caloulation agent and hedging our obligalions under the notes, and making Lhe
assurmplions used 1o determing Ihe pracing of the notes and the eslimaled v alee of (e noles when the
terms of the notes are S8, 11 s possible that such hedging or olher rading activities ol J.P. Morgan or is
affillates could result in substantial retums for JJP. Morgan and its affilistes while the v alue of the notes
decling.

The tax consequences of the notes may be uncertain, Y oushould consult your tax adv izer regarding 1he
5. federal income tax consequences of an investment inthe notes.

The rigks identif ied above are not exhaustive. Plesse see "Risk Factors” inthe prospectus supplement and the applicable product supplement and "Selected Risk Considerations” inthe applicable preliminary pricing
supplement for additional information.

Additional Information
SEC Legend: JPMorgan Chase Financial Company LLC and JPhorgan Chase 3 Go. have Nled a registration statement (including 3 progpecius) with the SEC Tor any of ferings towhich ihese materials relate, Belone y ou
irvest, vou should read [he prospectus in thal regsiration statement and 1he ather documents relaling to this ol 1 edng that JPMorgan Chase Financial Company LLC and JPMorgan Chase & Co. has liled wih the SEC lor
more eempleie information abeul JPMorgan Chase Financial Company LLG and JPMorgan Chase & Co. and this of fering. Yeumay get these documents without cost by visiting EDGAR onthe SEC web site at
www.gec.gov - Alternatively , JPMorgan Chase Financlal Company LLC and JPMorgan Chase & Co., any agent or any dealer paricipating In the this off edng will arrange 1o send y ou the prospectus and esch prospectus
supplement as well a5 any product supplament and prelimingry pricing supplament if ¥ ou o request by calling 1olH ree 1-866-535-0248,

IRS Cirgular 230 Disclosure: JPMorgan Chase & Co. and its affiliates do not provida tax advice. Accordingly, any discussion of U, 5. tax maftars contained herain {including any allachmants) is not intended or written to be
used, and cannot be used, in connaction with the promation, marketing or recommaendation by any ana unaffiliated with JPMorgan Chase & Go. of any of the malters addressed hersin or for the purpose of avoiding .5,
taue-retated panalties,

e s tment Suitabilily mus! be determined individualy Tor gach inv eslen, and the Ninancial inglrement s described herein may nol be Swuilabée Tor all iny eslorg, This inl ormation is nol inended Lo provide and should nal e
relied upon as providing accownting, legal, regulatory o tax advice. Invesiors should consult wilh their own advisers as io these maliers,
Thiz materal is not & product of J_P. Morgan Research Departments.
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