North America Structured Investments

5yr ARKK/ARKG Uncapped Accelerated Barrier Notes

The fallowing is & summary of the terms of the notes affered by the preliminary pricing supplemant hyperinked below
Summary of Terms

Issuer:
Guarantor:

Minimum Denomination:

Funds:

Pricing Date:
QObservation Data:
Maturity Date:

Upside Leverage Factor:

Barrier Amount:
FPayment At Maturity:

CUsIP:

Preliminary Pricing
Supplement:
Estimated Value:

JPMorgan Chase Financial Company LLC
JPMergan Chase & Co.
51,000
AR Innevation ETF and ARK Gencmic Revolution ETF
Mlay 25, 2021
May 26, 2026
May 249, 2026
Atleazt 1107
With respect to each Fund. §0.00% of its Initial Value
If tha Final Walus of each Fund is greater than its Initial 'Walue, your payment at maturity per 51,000
principal amount nota will ba caleulated as follaws:

31,000 + {51,000 * Lesser Performing Fund Retum * Upside Leverage Factar)
If the Final Value of either Fund is equal to or less than its Initial Value but the Final Malue of each
Fund is greater than or equal to its Barrier Amount, you will receive the principal amaount of your
notes at maturity.
If thie Final Walug of either Fund is less than its Barrar Amount, your payment at maturity per 51,000
principal emount nota will b= calculated as follows:

1,000+ 31,000 * (Lesser Parforming Fund Retum)

I the Fipal Value of either Fund is fess than ils Barner Amount, you will loge mare than 40 00% of
your principsl amount at matunity and could fose all of pour principal amacnt af imatounty.

A5132TIVE

hittp:#sp. jprecrman.com/docurnenticusipdd 81 32 T3UE doctype/Product Termshest'document pdf

The estimated valua of the notes, when the terms of the notes are set, will not be less than $870.00
per 51,000 principal amount note.  For information about the estimated value of the notes, which
likely will be kawer than the price you paid for the nates, please see the hyperlink above,

Any paymend on the noles is subject o the credil risk of JPMargan Chase Financial Company LLE, as issuer of the nofes, and the credit
risk of JPMorgan Chase & Co., as guarantor of the noltes

* The acteal Upside Leverage Factor will be provided in the pricing supplement and will not be less than 1.90.

**Reflects Upside Levarage Factor egual to the mimimum Upside Leversge Factor ==t forth harain, for illustrative purposes.

The “total retun” as used above is the number, expressed as a percentage, that results from comparing the payment at matwrity per
1,000 principal amount note to 51,000,

The hypathetcal retums shown above apply only at maturity. These hypotheteals do not reflect fees or expenses that would be
sgsocisted with any sale in the secondary market. i these fees and expenses wers (ncluded. the hypothetical returng shown abowe would

likety b lower.
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Lot Prerfi rrmiereg Fand Petues:

-al Total Returns

Final Value of Lesser

Lesser Parforming Total Return on

Performing Fund Fund Return the Motes
S165.00 65.00% T1.508
5150.00 50.00% 55,008
5140.00 A0.00% 44,0066
élm.ofn éD.DD% 22(?0?6
5110.00 10.00% 11,0085
S105.00 S.00% 5.50%
£100.00 0.00% 0.00%
590.00 10000 0.00%
520,00 20,00 0.00%
570,00 -30.00% 0.00%
S60.00 -A0L00r% 000
553.99 -40.01% -40.01%
540.00 -B0.00% -G0.00%
520,00 -B0.00% -B0.00%
£0.00 -100.00% =200, D0
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Selected Risks

Your investment in the notes may result in a logs. The notes do not guarantee any return
aof principal.

« Any payment on the noles is subject to the credil risks of JPMargan Chase Financial
Company LLC and JPMorgan Chase & Co. Therefore the value of the notes prier to
mafurity will be subjact to changes in the market's viaw of the creditworthiness of
JEMaorgan Chase Financial Company LLC or JPMorgan Chase & Co.

= You are exposed to the rizk of decling in the price of one share of each Fund.

= Your payment at maturity will be determinad by the Lesser Performing Fund,

+ The benefit provided by the Barrier Amount may terminate on the Obzervation Date.

= Mo interest payments, dividend payments or voting rights.

+ An investment in the notes is subject to risks associated with actively managed funds,

= The performance and market value of each Fund, particularty during periods of market
volatility, may not comrelate with the performance of that Fund’s net asset value per share,

+ The notes are subject 1o the risks associated with disruptive innovation companies.,

= The notes are subject te the risks relating to cryptocumencies and related investments with
respect to the ARK Innovation ETF.

+ The noles are subject 1o the risks associated with the health care secior with respect o the
ARK Genomic Revolufien ETF.

» The notes are subject to the risks associated with mid-size, small and micro-capitalization
slocks.

= The notes are subject te the risks associated with non-U.5. securties.

+ The noles are subject to emerging markets risk.

The notes are subject to curency exchange risk.

Recent executive crders may adversely affect the perfformance of the Funds.

+ The anti-dilution protection far the Funds is limited,

Selected Risks (continued)

-

As a finance subsidiary, JPMorgan Chase Financial Company LLC has no independant
operations and has limited assets.

The estimated value of the notes will be lower than the onginal ssue price (price to public) of
the notes.

The estimated valua of the notas is determined by referance to an intarnal funding rata.

The estimated valua of the noles does nol represent fulure values and may differ from
athers' estimates.

The value of the notes, which may be reflected in customer account statements, may be
higher than the then current estimated value of the notes for a limited time pericd.

Lack of liquidity: J.P. Margan Securities LLC {who we refer fo as JPMS) intends to offer ta
purchase the notes in the secondary market but is not reguirad ta do so. Tha price, if any, at
which JPMS will be willing to purchase notes from you in the secondary market, if at all, may
result in a significant loss of your principal.

Potential canflicts: W and our affiliates play a variety of roles in connection with the
issuance of notes, including acting as calculation agent and hedging our obligations under
the notes, and making the assumplions used to determing the pricing of the notes and the
astimated value of the nales when the terms of the noles are set. [t is possible that such
hedging or other trading activities of J.P. Morgan or its affiliates could result in substantial
returns for J.F. Morgan and its affiliates whils the valua of the notes decline,

The tax consequencas of the notes may be uncerain. You should consull your tax adviser
regarding the L).5. federal income tax consequences 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 “Selected Risk Considerations” in

the applicable preliminary pricing supplement for additional information

Additional Information

SEC Legend: JPMorgan Chass Financisl Company LLC and JPMergan Chase & Co. have filed & registration statemant (including a prospectus) with the SEC for any offerings. to which these materials relata. Before you
inwest, you should read the prospectus in that registration statement and the other documents relating 1o this offering that JPMorgan Chase Financial Company LLC and JFMorgan Chase & Co. has filed with the SEC for
more complete information about JFMorgan Chase Financial Company LLC and JPMorgan Chase & Co. and this offering. ¥ou may get these documents without cost by visiting EDGAR on the SEC web site &t

W ssc.gow. Altematively, JFMargan Chase Financial Company LLC and JPMorgan Chase & Co., any agent or any desler participating in the this affering will arrange o send you the prospectus and each prospectus
supplement as well as any product supplement and preliminary prcing supplement if you so request by celling toll-free 1-885-535-0248.

RS Cireular 230 Disclosure: JPAorgan Chase & Co, and its afiliates do not provide 1ax advice, Accordingly, any discusaion of U5, tax mallers contained hersin (including any allachmenis) is nod intended or writlen 1o be
uzed, and cannaot be used, in conneclion with the promotion, marketing or recommendabon by anyone unaffiliaied wilh JPMomgan Chase & Co. of any of the matters addressed herein or Tor the purpose of avaiding U5,

tax-related penallies,

Inwestment swilabiity musl be determingd individually For 3ch investor, and the financial instruments descibed harsin may not be suitable for all investors, This infarmaticn i nol intended to provide and should not be
relied upen as providing accounting, legal, regulatory or fax advice, Investors should consull wilh their swn advisers as fo these maliers,

This marterial is not a product of J.P, Morgan Research Departments

Free Writing Prospecius Filed Pursuant to Rule 433, Registration Statement Mos, 222-236659 and 333-228655-01
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