MNorth America Structured Investments

21mNC3m GDX 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:
Fund:

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

VanEck Viectors™ Gold Miners ETF

April 27, 2021

January 27, 2023

February 1, 2023

Menthly

Eeteeen 7.00% and 9.00%* per annum, payable monthly at a rate of between 0.58333% and 0.75%°, if
applicabla

An amount that represents TO00% of the Initial Value
AB132TY AR

hitlp ep jpmorgan comidacumentleusip!d 51532 TY A8 doelype!/Product Termsheet'document pdf

The estimated value of the notes, when the terms of the notes are set, will not be less than $900.00 per §1,000
principal amount note.  For information about the estimatad value of the notes. which likely will be lowar than
tha price you paid for the notes, plaase sae the hyperlink above.

If the closing price of one share of the Fund on any Review Daie (olher han the first, second and final Review Dates) i greater than or equal to
he Inilial Value, the roles wil be automatically called Tor & cash payment, for each $1,000 principal amount nete, egusl 1o () 51,000 plus (B}
the Contingent Interest Paymend applicable to that Review Date, payable on the applicable Call Seltlement Date, Mo further payrments will be

rarde on the notes

Payment at Maturity

It the noles fave not been automaiically called and the Final Value is greater than or equal fo the Trigger Value, you will receive a cash payment
al maturily, for each $1,000 principal amount nole, equal te {a) $1,000 plus (b) the Contingent Inlerest Payment applicable to the final Review

Date.

If the notes have not been sutomatically celled and the Finel Yelue is less than the Trigger Value, your payment at maturity per $1.000 principal
amount note will be caleulated as follows:

$1,000 + {$1,000 = Fund Return)

if the nofes have nel been avtomalically ealled and fie Final Value is less then the Trigoer Vaive, pow will lage mare fhan 30,00% of pour
principal arcu! al maluity g could fage all of pour principal st al rraluity,

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 b the credit risk of JPMorgan Chase Finandial Company LLC, as isswer of the notes, and the credit risk of
JPMorgan Chase & Co., as guarantor of the notes.
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Hypothetical Payment at Maturity™

Payment At Malurity (assuming

Fund Return T.00% per annurm Comlingent

Interest Ra
G0.00% 5£1,005.8333
0005 51,005 8233
20.00% 510058333
5.00% 51,005.8333
Q.00% 51,005.8333
5.0 51,005,8333
-10,00% $1,005.8333
-30.00% 5$1,005.8333
-30,01% £E90.0000
-0, 00% SE00,0000
-60.00% 5400.0000

-100.00% £0.0000

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

Contingent Interest

FIF the rates have rat been sutomatically called and the dosing price of one
share af the Fund an any Review Cate i greates than or squal ta the interest
Barrier, yau will rereive on the applicable Interest Faymant Date far each
51,000 princial amaunt nole 3 Contingent Interest Payment equal te
betweon 558333 and £7.50 (equivalent ta an interest rate af betwesn 7006
and 9.0 por annum, payable 3t 3 rate af betwoen 0.58333% and 0.75% per
manthl.

**The kypothetical payments on the rates shown abave apply enly if you held
thie mates for their ertee term ar entil avsamatically called. These
hypotheticals do nat reflect fees o expenses that would be assaciated with
any sale in the secondary marked I these fees and pxpenses wera includad,
thie bypoehetical paymients shawn abeowe weald likely be lower.
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elected Risks

‘four invastmant in tha notes may result in a loss. The notes do not guarantes any retum of principal.
The notes do not guarantas the paymant of interest snd may not pay interest st all.

Any payment on the nofes s subject 1o the eredit risks of JPMorgan Chase Financial Company LLC and
JPMorgan Chase & Co, Therelore the value of the nales prior lo maturily wil be subject 1o changes in
the marked's view of the eredibyorthiness of JPMorgan Chase Financial Company LLG or JPMaorgan
Chase & Co,

The appreciaticon potential of the nabes is imited 1o the sum of any Contingent Interest Payments that
may be paid over the term of the notes,

Tha benafit provided by the Trigger Value may terminata on the final Review Date.

Tha automatic call featura may force & potential early exit.

Mo dividend payments or woting rights.

The Fund is subject 1o manegement rsk.

The performance and market value of the Fund, particulary during penods of market wolatility, may not
correlate with the perdormance of the Fund's underying Index s well as the net asset value per share.
The notes are subject 1o nsks associated with the gold and s#ver mining industries,

The notés are subject o the isks associated with non-U5, securilies,

The notes are subject ko currency exchange risk

The anti-dilution protection for the Fund is limited.

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

J.PMorgan

Selected Risks (continued)

The estimated value of the notes will ba lower than the original issue price (price to public) of the nates.
The estimeted value of the notes is detemnined by reference to &ninternal funding rate.

The estimated value of the notes dees nol represent fulure values and may dilfer Trom others’ estimates.
The value of the notes, which may be reflected in customer account stalements, rmay be higher than the
then curent estimated value of the noles for a limiled time period,

Lack of liguidity, J.P, Morgan Securities LLC (who we refer o as JPM3) intends to affér 10 puichase the
notes in the secandary market but is not required 1o do so. The piace, §any, at which JPRMS will be willing
fo purchase nodes from you in the secondary market, if at all. may result in a significant loss of your
principal_

Potential conflicts: We and our affiliates play a varisty of roles in connection with the issuance of notes,
including acting as calculation agent and hadging our obligations undar tha notes. and making the
assumptions used to determine the pricing of the notes and the estimated value of the notes when the
terma of the notes are set. I is possibls that such hedging or other trading activities of J.P. Maorgan or its
affileates could result in substantial reterns for J.P. Morgan and is affdistes while the value of the notes
decling.

The lax consequences of the noles may be unsertain. You should sensull vour Sax adviser reganding the
U5, federal income tax 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 o tax advice, Investors should consult with their own advisers as fo these maliers.
This material is mot a product ef 1P, Morgan Research Depariments,

Fres Wriling Prospectus Filed Pursuant fo Rule 433, Repisiration Statement Nos, 233236658 and 333-228659-01
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