North America Structured Investments

18m SPX/RTY Auto Callable Buffered Equity Notes

The following is & summary of the terms of the notes offered by the preliminary pricing supplemsant hyparinked below.
Summary of Terms

lzsuer: JPiargan Chase Financial Company LLC
Guarantor: JPMargan Chase & Co,

Minimum Denomination: 51,000

Indicas: S&F 500" Index and Russell 20007 Index
Buffer Amount: 10.00%

Pricing Date: February 26, 2021

Review Date: March 1, 2022

Observation Date:
Maturity Date:
CUSIP:
Preliminary Pricing

Supplement: ; ar focumenticusipid s ik du B 8
Far mare infarmatan about the estimated vakie of the notas, which lkaly will ba |lower than the price yau pakd far ihe notes. plassa sea the

August 28, 2022
August 31, 2022
48132RSTE

Bidochyis Product

peclink abowa,

You may lose some or all of your principal st maturity, Any payment on the notes is subject to the credi risk of JPMorgan Chass Financial
Company LLC, as issuer of the notes, and the credi risk of JPMorgan Chase & Co.. a8 guaranmtor of the nates.

Automatic Call

If the clogang level of each Index an the Review Date is greater than ar equal to its Call Value, the notes will be automatically called for a
cash payment, for each $1,000 princpal amount nate, equal to (@) $1,000 ol (b the Cal Premium Amount, pavable on the Call
Setlernent Date, No further gayments will be made on the notes.

i St roodees e awlovnafically called, wou will nol benefl from the feature el prveides poo with a refum o8 malunily squal lo the Lessar
Parformming fndex Rafurm i the Final Valve of each Indsx 15 greatar than ifs Iniial Valve. Becavss iz feature does mof apoily fo fhe
payment upon an actomalic call, the payment upon an awmomalic call may be aipgnificantly less than the paymend a8 makarily for the same
fevel of appraciation in ife Lesser Pedfarming lrde.

Call Valug:
100.00%

At least 10.50%

Payment At Maturity
If the notes have not been autormatically called and the Final Value of each Indax is groater than its Initial Value, your payment at maturity
per 51,000 principal amount nobe will be calculated as follows:

£1,000 + (51,000 = Lesser Performing Index Return)
If the: notes have not been automaticaly called and () the Fimal Walue of one Index is greater than its Initial Value and the Final Value of
the other Indesx 15 equal 1o ks Intial Value or s less than its nital Yalue by up te the Buller Amaunt or () the Final Value of each Index s
equal o its Inifial Value or is less than its Intial Value by up to the Buffer Amount, you will recelve the principal amount of your notes
maturity
If the notes have not been autormatically called and the Final Value of either Index is less than is Initial Value by mare than the Buffer
Amount, your payment at maturity per 31,000 principal amount note will be calculated as follows:

51,000 = [$1,000 % {Lesser Performing Index Return + Buffer Amount]]

if fhe actes have not Deen aufomatically caied and fhe Fnal Value of eiber index is less than Jfs fnilial Value by more fhan the Sulfer
Araunt, wou vall kose soime oF st of your principal amaunt at matiety.

J.PMorgan

Hypoth

Upon Autor

Lesser Performing
Indeay Retl
Review Datef

Ghservation Date

Total Return at
saturity if mot
Automatically Called

L Tawal Return at
Review Date™

65.00% 10.50% B5.00%
50.00% 10.50% 50.00%
A0.00% 10.50% 40.00%
20.00% 10.50% 20.00%
10,00% 10.50% 10.00%
5.00% 10.50% 5.00%
0.00% 10.50% 0,00%
-5.00% NiA 0.00%
-10.00% Nfa 0.00%
-20.00% NfA 10,00
-30.00% N ~20.00%
A0.00% Ni& -30,001%
-60.00% Nin -50.00%
-B0L00% Nit -70.00%
-100.00% NiA -a0.00%

MIA — indicates that the notes wiowld not be called and no payment
would be mads.

* Reflects a call premium of 10.50% per annum. The call premium
will b= determined an the Pricing Catz and will not be less than
10.50% per annum.

**The hypothetical reterns on the notes shown above apply onby if
you hold the netes for thelr entire term of until automatically called
These hypothebeals do not reflect fees or expenses that would be
asgoctated wih any sale in the secondary market. If these fees and
expenses were included, the hypothetical reums would Tkely be
louapr,
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North America Structured Investments J-]-:)- Morgan

18m SPX/RTY Auto Callable Buffered Equity Notes

Selected Risks Selected Risks (continued)

~ Your investment in the notes may result in a logs. The notes do not guarantes any return = The estimated value of the notes will be lower than the original issue price (price to public) of
af principal. the notes

« Any payment on the notes is subject to the credit risks of JPMargan Chase Financial + The estimated value of the notes is detarmined by reference to an internal funding rata.
Company LLC and JPMorgan Chase & Co. Therefore the value of the notes prior to = The estimated value of the notes does not represent future values and may differ from
maturity will be subjsct to changss in the market's view of the creditworthiness of athers' estimates,
JPMargan Chasa Financial Company LLC ar JPMorgan Chase & Ca. + The valua af the notes, which may be reflected in customer aceount statements, may be

= If the notes are automatically called, the appreciation potential of the notes is limited to the higher than the then current estimated value of the notes for a limited fime pericd.
Call Premium Amaunt paid an the notes. *+ Lack of liguidity: J.P. Morgan Securities LLC (who we refer to as JFMS) infends to offer ta

= You are exposed to the rigk of decling in the level of each Index. purchase the notes in the secondary market but is not reguired to do so. The price, if any, at

= Your payment at maturity will be determined by the Lesser Performing Index. which JPMS will be willing to purchase notes from you in the secondary market, if at all, may

+ The automatic call feature may farce a potential early exit, result in & significant loss af yaur principal.

= Mo interest payments, dividend payments or voting rights. = Potential conflicts: We and our affiliates play a variety of roles in connection with the

» JPMargan Chase & Co. is currently one of the companies that make up the S&F S00% issuance of notes. including acting as caleulation agent and hedging our obligations under
Index. the notes, and making the assumptians used to detarmine the pricing of the notes and the

= The notes are subject to the risks associated with small capitalization stocks. estimated value of the notes when the terms of the netes are set. Itis possible that such

« As afinance subsidiary, JPMergan Chass Financial Company LLC has no independent hedging ar other trading activities of J.P. Morgan ar its affiliztes could result in substantial
aparaticns and has limited assets. returns far J.P. Morgan and its afliliates while the value of the notes decline.

= The tax consequences of the notes may be uncertain. You should consult your tax adviser
regarding the U.3, federal income tax consequences of an investment in the notes,

The risks identified above ars not exhaustive. Please ses "Risk Factors” in the prospectus supplement and the applicable preduct supplement and underlying supplemant and
“Salected Risk Considerations” in tha applicable praliminary pricing supplement for additional infermation.

Additional Information

SEC Legend: JPMorgan Chase Financial Company LLC and JPMorgan Chage & Co. have filed a registration statement (including a prospectus) with the SEC for any offerings to which these materials relate. Before you
invest, you should read the prospectes in that registration statement and the other documents relating to this offering that JPMorgan Chase Financial Company LLC and JPMargan Chase & Co. has filed with the SEG for
mare complate information abowt JPMorgan Chase Financial Company LLC and JPMorgan Chase & Co. and this offering. ¥ou may get these documents without cost by visiting EDGAR on tha SEC web =ite at
www.sec.gov. Atematively, JPMorgan Chase Financial Company LLC and JPMorgan Chase & Co., any agent or any desler participating in the this offering will arrange to send you the prospectus and each prospectus
supplernant, a5 well a5 any product supplemnent, underying supplermsant and prefiminary pricing supplement if you so request by calling toll-free 1-866-535-0248.

IRS Circular 230 Discloaure: JPMorgan Chase & Co. and its affiliates do not provide tax advice. Accordingly, any discussion of LS. ta matters contained hersin {including any attachments) is not intended or written o be
uzed, and cannot be waed, in connection with the promotion, marketing or recommendation by anyone unaffiisted with JPMorgan Chase & Co. of any of the matters addressed herein or for the purpose of avaiding U5,
tas-refated penalties.

Inwestment suitabéty must be determined individually for each invester, and the financial ingtrumeants described hereln may not be suitable for all investars, This informaticn (s not Intended to provide and should not be
relied upen as providing accounting, legal, regulatory or tax advice, Invesiars sheuld consult with thelr own advisers as to these matters,

Thig material is nol a product of JP, Morgan Research Departmenls,

Freg Wriling Prospectus Filed Pursuant fe Rule 433, Regisiration Stalement Mos. 333-23685% and 323-238653-01

J.P. Morgan Structured Investments | 1 800 576 3529 | jpm_structured_investments@jpmorgan.com



