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Overview R
L . y o
Hypothetical Amount Payable
The following is & summary of the terms of the notes offered by the preliminary pricing suppleameant hyperinked balow. ¥ p - - y:
Summary of Terms Lesses Perlorming Torat Peramae Tl Resum et
) ) Ingex Rorurn gt _TOU PRI B s Rsview Thirt Rentiew D 2
Issuer: JPMaorgan Chase Financial Company LLC [ First Reniew Date Dete Cate Final Review Date
Guarantor: JPMargan Chase & Co,
Indices: EURD STOXX 507 Index and MSCl Emerging Markets Index A0 T.75% 18,50% 23 28%, 31.00%
Pricing Date: August 20, 2021
) N A000% T.75% 15.50% 23.25% 31.00%
Final Review Date: August 20, 2025
Maturity Date: August 25, 2025 00% T.75% 15.50% 23.25% H.00%
Review Dates: Annual 10.00% 775% 15.50% 23.25% 31.00%
Barrier Amount: Withrespect to each Index, 70.00% of its Initial Value ey prep—— ey o
D.00% : i i
CUs|P: 48132UNZ5
Preliminary 250% Nfa 15.50% Z335% 31.00%
Pricing Supplement: i rgan corvdocumenticusipdd 321 N5 docty peProduct_Termsheetidocument pdf 500% A WA 2325% 31.00%
Estimated Value: The astimated value of the nates, when the terms of the nates are set, wil not ba less than $900.00 per
51,000 principal amount note, For infomation about the eslimabed vale of the notes, which likely will be -F50% NfA KA LGS 31.00%
lower than the price you pald for e notes, please see e hyperink above.
Wou may lose same or all of yeur principal 81 malurily. Any payment on the notes i subject 1o the eredit risk of JPMargan Chase Finanzial e e i i 0.00%
Company LLC, as issuer of the noles and the credil risk of JPMeorgan Chase & Co., as guarantar of the noles. S A A Wik T
Automatic Cal 20,00% & A Hin 0.00%
If the closing level of each Index on any Review Diate is greater than or equal to the applicable Call Value, the nates willbe i
automatically called for a cash payment, for each 51,000 principal amount note, equal to (a) 51,000 plus (k) the Call -30,00% NJA M/A Hi& 0.00%
Pramium Amount spplicable to that Review Date, payable on the applicable Call Sattierment Date. Mo further paymants wall
B rriade on the noles. 30.01% NJa /A Nia E0.01%
| Review Date | Call Value | Call Premium® | 50.00% A M Hia SO0
First 100.00% A1 leag 7.75%
80,005 /A NiA A -B0.00%
Second a7 500 At least 15 50%
T P T —— -100.00% N N8 Nk -100.00%
Final 92.50% Al least 31.00%
* Iri each case, to be determined an the Pricing Crate, but notless than the minimum Call Premium, a5
applicatie.
Payment at Maturity ** Heflects a Call Premium af 7.75% per annum ard the apglicable Call Values listed in the tagle ta the
If the notes have nol been aulamatically called and the Final Value of each Index is greater than ar equal (o its Barrier W, (Thie call presien i e chatiniivech o s Beicing; D e il e s B tha 2:93% pes

: : - . annum.
Armeunt, yeu will receive the pringipal amount af your notes at maturity.

Thie “toral retur™ &5 used above i the nueber expresced as a percertage, that results from corpaning
Tk pay et on the applicabile payimes date per $1000 principal amount nate ta 51,000

If the: notes have not been automatically called and the Final Yalue of either Index is less than its Barrier Amount, your

S e ; The bypathetical retums an the notes shawn abave apply @nly if you hald the rates far thair emtire term
payment at maturity per 51,000 principal amournt note will be calculated as follows:

ar until sutamatically called. These hypatheticals do not reflect fees or experses that wauld be

51,000 + (51,000 = Lesser Perfqrming Indlex Return) assaciated with any salz in the secondary market. IF these fees and expenses were included, the
Frypethetical returns shown abave would liksly be lower.
If the notes have not been autamaticaly called and the Final Value of sither Index is fess than its Barrier Amaount, yau will C“'I’i‘r’“‘i“m’ s ”"dpib“" "‘::"’F‘“’" herein shal have the meaning sed farlh in the
fose more than 30.00% of your principal amourt at maturily and could fose ail of your principal amount at matunity. IS AR ECCINLS S RtesIS!
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Selected Risks Selected Risks (continued)
+ Your investment in the notes may resull in a loss. The noles do not guarantee any return of + The estimated value of the notes will be lower than the original issue price (price to public) of
principal. the notes.

+ Any payment on the notes is subject to the credit risks of JPMorgan Chase Financial Company . The estimated value of the notes is determined by reference to an internal funding rate.
LLC and JPMargan Chase & Co. Therefore the value of the notes prior ta maturity will be The estimated value of the notes does nol represent future valugs and may differ from
subject to changes in the market's view of the creditworthiness of JPMorgan Chase Financial others' estimates.

Company LLC or JPMorgan Chase & Ca. The value of the notes, which may be reflected in customer account statements, may be
The appreciation potential of the notes is limited to any Call Premium Amount paid on the notes.  higher than the then current estimated value of the notes for a limited time period.

You are exposed to the risk of decline in the level of each Index. Lack of liquidity: J.P. Morgan Securities LLC {who we refer to as JPMS) intends to offer to

a

* Your payment at maturity will be determined by the Lesser Perfarming Index. purchase the noles in the secandary markel but i not required to do so. The price, if any, at

= The benefit provided by the Barrier Amount may terminate on the final Review Date. which JPMS will be willing to purchase notes from you in the secondary market, if at all, may

+ The automatic call feature may force a potential sarly exit. result in a significant loss of your principal.

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

+ The notes are subject to the risks associated with non-LL.S. securities. _ issuance of nales, including acting as calculation agent and hedging our obligations under

+ The notes do not provide direct exposure to fluctuations in foreign exchange rates with respect the notes, and making the assumptions used fo determine the pricing of the notes and the
to the EURD STOXX 507 Index. o i estimated value of the notes when the terms of the notes are set. It is possible that such

+ The notes are subject to emerging markets risk with respect to the MSCI Emerging Markets hedging or other trading activities of J.P. Margan ar its affiliates could result in substantial
Index _ - ) returns for J.P. hMaorgan and it affiliates while the value of the notes decline.

+ The noles are subjest to currency exchange risk with respect to the MSCI Emerging Markets . The tax consequences of the notes may be uncertain. You should consull your tax adviser
Index. regarding the U_S. federal income tax consequences of an investment in the notes.

+ Recent executive orders may adversely affect the performance of the MSC| Emerging Markets
Index.

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

The risks identified above are not exhaustive. Please see "Risk Factors® in the prospecius supplement and the applicable product supplement and underlying supplement and “Selected Risk
Considerations” in the applicable preliminary pricing supplement for additional information.

Additional Information

SEC Legend: JPMorgan Chase Financial Company LLC and JPMorgan Chase & Co. have filed a registration statement {including a prospectus) with the SEC for any offerings to which these materials relate. Before you
invest, you shouldread the prospectus in that registration statement and the other documents relating to this offering that JPMorgan Chase Financial Company LLC and JPMorgan Chase & Co. has filed with the SEC for
more complete information about JPMargan Chase Financial Company LLC and JPMargan Chase & Co. and this offering, You may get these documents without cast by visiting EDGAR on the SEC web site at
wenw.sec.gov. Alternatively, JPMorgan Chase Financial Company LLC and JPMorgan Chase & Co., any agent or any dealer participatingin the this offering willarrange to send you the prospectus and each prospectus
supplement as well as any product supplement, underlying supplementand preliminary pricing supplement if you so request by calling tol-free 1-866-535-0248.

IRS Circular 230 Disclosure: JPMorgan Chase & Co. and its affiliates de not provide tax advce. Accordingly, any discussionof LS. tax matbers contained harain (incleding any attachments) s not intended or writlen o be
used, and cannol be used, in connectionwith the prometion, marketing or recommendation by anyone unaffiliated with JEMergan Chase & Ce. of any of the matlers addressed hesginor for the purpose of avoiding U.S.
tax-related penalties.

Investment suitability mustbe determinedindividually for each investar, and the financialinstruments described herein may not be suitable for all investors. This information is not intendesd ta provide and should not be
relied upon as providing acceunting, legal, regulatary o tax advies, Investors should consultwith their cwn advisers as 1o these matters.

This material is nota product of J.P. Morgan Research Departments.

Free writing Praspectus filed Pursuant to Rule £33; Registration Statement Nos. 333.235855 and 333.236650.01
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