North America Structured Investments

Capped Buffered Return Enhanced Insight Motes Linked to the J

J.PMorgan

*. Morgan Quest Renewable Energy Thematic Basket (May 2021

The following is a summary of the terms of the notes offered by the preliminary pricing supplement hypedinked below.

Summary of Terms
Isguer

Guarantor:

Minimum Denomination:
Basket:

Steck Weight:

Indicatlive Bloomberg Ticker:

Base Date!

Pricing Date:
Observation Date:
Maturity Date:

Upside Leverage Factor:
Maximum Return:
Bufier Amount:
Payment At Maturity:

CUSIP:
Preliminary Pricing
Supplement;
Estimated Value:

JPitorgan Chass Financlal Company LLG
JPbAorgan Chase & Co.
S1.000
J.P. Morgan Quest Renewable Energy Thematic Basket (May 2021} (the “Baskel"}, an unaqually weighied
basket consisling of §2 Refarance Stocks of U_S.-listed companies associaied with the developmant or roll-out
of renewable energy, as specified under Annex A
Wiith respect 1o each Reference Slock, the weight of thal Reference Stock in the Basket 25 of the Base Dale, a5
specified under Annex A The effective weight of sach Reference Stock in the Basket over the term of the
notes will Nuctuate,
A level of fhe Baskel may be pullished on the Bleembery Professional® senvice {Bloomberg’) under the
Bloomberg ticker JFREMNW.IH. Any levels so published are for informational purposes only and are not binding
in any way with respact to the notes. Although that lewal may appear undar that Bloombeng ficker during the
texrm of thix notes, any such level may not be the same a5 the dosing level of the Baskel determined by the
calculation agent for the Obsenvation Dale, You will not have any rghts or claims, whether legal or othensise,
refating ko any infermation regarding Ihat level {(whether displayed on Bloomberg or elsewhere) with respect Lo
the notes.
April 22, 2021
Iy 7, 2004
My 8, 2023
Iy 11, 2003
1.50
Ab least 18.00%"
10.00%
If the Final Basket Walue is greater than the Initial Basket Value, your payment at maturity per $1,000 principal
armount note will be caloulated as follows:

$1.000 + (51,000 = Basket Retum = Upside Leverage Factor), subject to the Mazimum Ratum
If thes Final Baskat Valua is equal 1o the Inilial Basket Valua or is lass than the Initial Baskat Valus by up 1o the

Buffer Amound, you will recaive the principal amount of your nofes at maturity.
I ke Final Basked Valee s less than the Initial Basked Walve by more than the Buffier Amowt, your payment at
raturity per 31,000 principal 2mount nole will be clculaled o follows;
S1.000 + [$1,000 = (Basket Return + Buffer Amount)]

If tha Finai Baskel Valle is lass than the initisl Baske! Value by more than the Buffer Amount, you vall lose
sorme or mast of your prncipal amawnt af matuily.

481327202
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The: estimaled waliue of the notes, when he lerms of the nales are se, will nol be less than $300.00 per $1,000
principal amount note. For information aboid the esiimated valee of he notes, which likely will be lower than the
price you pald for the notes, please see the hyperiink abave.

LT CRET o

Any payment an 1he netes |s subject to the credit rsk of JEPMorgan Chese Financlal Cempany LLC, a5 issuer of the notes, and the credit risk of
JPMorgan Chase & Co., as guarantor of the notes.

*The aciual Maximum Reium will be provided in the pricing supplemant and will not be lezs than 18.00%.

“*Raflects Madmum Retum equal to the minimum Maximem Return sed forth herein, for illusirative purposes.

The “tetal returm™ as used abowe is the number, exprassed as a parcentage, that resuts from comparing the payment at maturity per 51,000 principal amaunt note

ro 51,000

T gpathetical retiims shavwn above apaly anly st maturity, Thase hiypatheticals dopat raflect fees or experses that would be associated with ary sale in the
secondary market, If these fees and eapenses were mcluded, the hypothetcal retuens shown above would likely be lower.
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Hypothetical Total Returns™

Hoke Perfamance

=== gkt Performance

W% R
BazketPetim

0% A I M 0%

Final Basket Value

Basket Return

Total Return on

the Motes
165.00 65.00% 18.00%
140,00 40.00% 18.00%
120000 20.00% 18.00%
118.00 18.00% 18.00%
110.00 10.00% 15.00%
105.00 5.00% T.50%
101.00 1.00% 1.50%
100.00 0.00% 0.00%
25,00 -5.00% 0.00%
90.00 -10.00% 0.00%
&0.00 -20.00% =10.00%
60.00 -40.00% -30.00%
40.00 -60.00% -50.00%
20,00 -B0.00% -T0.00%
0.00 -100.00% -90.00%
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Selected Risks Selected Risks (continued)

= Your investment in the notes may result in a loss. The notes do not guarantee any retum of + The estimated value of the notes will be lower than the eriginal issue price (price to public) of the
princigal. . R . notes.

* Your maximum gain an the notes is limited 1o the Maximum Return. + The estimated value of the notes |s determined by reference o an intermal funding rate.

.

Any payment on the notes is subject to the credit risks of JPMargan Chase Financial Company . The estimated valus of the notes does nat represent future values and may differ from athers’

LLC and JPMorgan Chase & Co. Therefore the value of the notes prior to maturity will be subject astimates. P d

10 changes in the market's viaw of the creditwonthinass of JPMorgan Chase Financial Company + Tha valus of the notas, which may be refiected in customer account statements, may be highar

LLC or JPMorgan Chase & Co. ) ) than the then current estimated value of the nates for a limited time period.

The notes are subject to the risks of carrelation (or lack of correlation) of the Reference Stocks. - Lack of liquidity: J.P. Morgan Securities LLG (who we refer ta 25 JPMS] intends to offer to purchase

No interest payments, dividend payments or voting rights the nates in the secondary market but is not required to do so. The price. if any, at which JEMS will

The investment strategy reprasentad by ‘.“9 Baskeat '?W .r?"b.t ba s“m“'.-, . i . be willing to purchasa notes from you in fhe secandary market, if at all, may result in & significant

« Tha Reference Stocks are concantrated in the electric utilities and multi-utilties sub-industries. loss of your principal.

* In some circumstances, the payment you receive an the notes may be based an the value of cash . potential confiicts: W and our affiiates play a variety of roles in connection with the issusnce of
securities (including securiiies of ather issuers) or other property distributed to holders of 2 notes, including acting as calculation agent and hedging our cbligations under the notes, and
Refemn_ce_St_ock upan l_he occurrenca of a raorgamzatlon_ sgenl. making the assumptions used to determine the pricing of the notes and the estimated value of the

* The anti-dilution protection for the Refersnce Stocks are limited. ) nates when the terms of the nates are set. |t is possible that such hedging or ather trading activities

T Asa ﬁ.!'lance sun3|d|'=_'|r§.f. JPMorgan Chase Financial Company LLC has na independent of J.P. Morgan or its affiliates could result in substantial returns for J.P. Morgan and its affiliates
aperations and has limited assets. while the value of the notes decline.

+ Tha tax cansequences of the notes may be uncertain, You should consult your tax adviser
regarding the U.S. federal income tax consequences of an investment in the notes.

+

The risks identified above are not exhaustive. Please see "Rigk 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: JPMargan Chase Financial Company LLC and JPMorgan Chase & Co, have filed & registration statement {including & proapectus) with the SEC for any offerings to which these materials relate, Before you
imvest, you should read the prospectus in that registration statement and the other documents relating to this offering that JPMorgan Chaze Financial Company LLC and JPMorgan Chase & Co. has filed with the SEC for
more cemplete infarmation about JEMargan Chase Financial Company LLE and JEMorgan Chase & Co, and this offering, You may get these documents without cost by visiting EDGAR on the SEC web site at
www.sec.gov, Alternatively, JPMorgan Chase Finaneial Company LLC and JPMorgan Chase & Co., any agent or any dealer participating in the this offering will arrange to send you the prospectus and sach prospecius
supplement as well as any product supplement and preliminary pricing supplement f you so request by calling toll-free 1-B66-535-3248.

IRS Circular 230 Disclosure: JPMorgan Chass & Co. and its affilistes do not provide tax advice. Accordingly, any discussion of U.S. tax matters contained herein {including any attachments) is not intended or written to be
used, and cannat be used. in connection with the promotion, marketing er recommendation by anyone unaffiliated with JPMorgan Chase & Co. of any of the matters addressed herein or for the purpose of avoiding U.5.
tax-related penallies,

Investment suitability must be determined individually for each investor, and the financial instruments described herein may not be suitabde for all investars. This infermation is not infended to provide and should not be
relied upon as providing accounting, legal, regulatory or tax advice, Investars should eonsult with their own advisers as 1o these matters,

This material i= not a product of J.P. Margan Research Departments.

Free Writing Prospectus Filed Pursuant to Rule 433, Registration Statement Mos, 333-236659 and 333-238650-01
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Annex A
Bloomberg Bloombery Ticker Stock Waeight
Reference Stock Ticker Symbol  Stock Weight'  Referen k {continu Symbol {continued)  {continued)*
Commaon stock of MextEra Energy, Inc, MEE 30746 Common stock of The AES Corporation AES 1.2625%
Common slock of American Electric Power Company, Inc, REP 3ATAER Commaon stock of Hannon Armsirong Sustainsble Infrasiruciure Capital, Inc. HASI 1.2309%
Commen stock of General Eleclic Comparry GE 3ATAEY Common stock of Owens Coming oc 1.1877%
Commen stock of Dominion Energy, Inc. i} TG Common slock of Hawaian Electic: Industries, Inc. HE 1.1553%
Comman stock of Duke Energy Comporation DUk AT4E Comemon stock of FuslCell Energy, Ine. FCEL 11121%
Commen stock of The Southem Company S0 317455 Common stock of South Jarsey Industries, Inc. S0 0.9820%
Comman stock of Xoel Enargy Ine. XEL 3AT4E Common Sock of Plug Pawer In PLUG 0.9286%
Commen shares of Consolidaled Edison, Inc ED 3AT4E% Comman stack of Pewer Inlegratians, Inc, POWI 0.8854%
Commaon stock of Exelon Carparation EXC FATAGN Common stock of NiSourcs Inc. Wi 0.7450%
Commen stock of VWEC Energy Group, Ine. WEC 3 ATAEY Common stock Gibraltar Industries, Inc. ROCK 0.7234%
Common stock of The Williams Companies, Inc. WMe 31746, Common stock of IDACORE, Inc. DA 0.7234%
Comman stock of CM3 Energy Corporation CMS 317465 Common stock of Jacohs Engineering Group Inc. J 0 EED4%
Commen stock of DTE Energy Company OTE 30746 Class © common stock of Clearway Energy, Inc, CWEN 0B2E2Y
Commen stock of Visia Ganp WST 3ATA6S Common stock of Ormal Techelogies, In, OHRA DE154%
Commaon shares of Eversource Enengy ES 34T Common stock of SunPower Corparation SPWR 0.G04GY
Commen stock of Edison Intemational Elx 2 G0 Clazs & comman stock of Bloom Enargy Corporation BE 0.5038%
Common stock of Sempra Enargy SRE 245455, Common siock of Rogers Corporation ROG 0,4967%
Comman stnck of First Solar, Inc. FSLR 2 47055 Caommon slack of Clean Eneigy Fuels Corp. CLME 0,4643%
Comgn $1ock of Digital Really Trust, In:, DLR 235475 Class A commen stock of Covanla Holding Corporation (M2 O.4319%
Commaon stock of Rengwable Enengy Group, Inc REGI 2 ETARY, Common stock of PHM Fesourcss, inc. PH 0.3995%
Common stock of Ameren Corporalion AEE 2. 22435 Common stock of H.8. Fuller Company FuL 0,3995%
Commeon stock of Alr Products and Chemicals, Inc. APD 2.2135%, Class & common stock of Ameresco, Inc. AMRC 0.37T7TI%
Commen stock of Public Service Enterprise Group Incorporated FEG 2. 202 T% Common stock of Black Hills Corporation BKH 0,3347%
Common stock of Enphase Enargy, nt. ENPH 24T Clags & common ook of OTS Really Trust, Inc, oTs 0.2807%
Commen stock of Pinnacle West Capital Corporalion PR 1.8T8E% Common slock of Char Industies, Ine, GTLS 0.2591%
Commaon stock of Avangrd, Inc, AGR 1. BBTEE, Common stock of Alexander & Baldwin, Inc. ALEX 0.2375%
Commen stock of ALLETE, Inc. ALE 1.8248%, Comman shares of The Timken Compary TKR 0.22067%
Common stock of Genarac Holdings Inc. GMNRC 1. 51405, Commaon siock of MGE Energy, Inc. MGEE 0.2159%
Common stock of Evergy, Inc. EVREG 1, 71655 Common siack of ESCO Technalogies Inc. ESE 0.2051%
Comman stock of Niw Jersey Resources Corparation NIR 1 E9E2% Common slock of frgan, Inc. ALK, 0AT727%
Commen stock of Suniun Ine, RUN 152255, Common slock of Allra Industrial Motion Conp. AlBAC 0.1646%

*The Sleck Weighl of each Reference Stock reflects its wiight in the Baske! a$ of the: Base Dale. The effective weight of each Reference Stock in the Baskel will luctuate over the lerm of the noles,
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