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2y XLE Auto Callable Accelerated Barrier Notes

The following is a summary of the terms of the notes affered by the preliminary pricing supplement highlighted below.
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al Examples of Amounts

Summary of Terms o Upon Automatic Call or at Maturity™
Issuer: JPMorgan Chasa Financial Company LLC
Guarantor: JPiorgan Chase & Cao.
Minimum Denomination:  $1,000 Fund Return at oy Total Return at
Fund: Energy Selzct Sector SPDR® Fund -"e“'e“_na[&f Forlew Daie® Matuity if ot
Upside Leverage Facter:  1.25 M LA ]
Barrier Amount: 75.00% of the Initial Valus Ba.00% 15.25% P
Pricing Date: May 12, 2021 - - .
Review Date: May 18, 2022 50.00% 13.25% 61.50%
Observation Date: May 12, 2023 40,00% 13.25% 50.00%
Maturity Date: May 17, 2023 SO0 B25% 25.00%
Cusip: 4B8132TH41
Preliminary Pricing llnEn) LR LA
Supplement: hitpedisp.j rgan.com'decumant’'cusipid 8132 TH41/d a/Product Termehest/document pdf 5.00% 13.25% 6,25%
Estimated Value: The estimated value of the notes, when the ferms of the notes are aet, will not be less than $020.00 per 0.00% 13.35% 0.00%
51,000 principal amount node. Far infesmation aboul the estimated value of e notes, which likely will be - :
loweer than the price you paid for the notes, please see the hyperlink above. -5.00% My 0.00%
You may lese some or all of your principal at matunty, Any payment on the notes is subjectto the credit risk of JPMorgan Chase Financial 10,00 /A 0.00%
Company LLG, as issuer of the notes, and the creditrisk of JPMorgan Chase & Go., as guarantor of the notes. z :
: -20.00% i) 0.00%
Automatic Call L
If the closing price of one share of the Fund on the Review Diate is greater than or equalio the Call Value, the notes will be automaticaly O N/ [
called for a cash payment, for each $1,000 principal amount note, equal to (a) 1,000 pluz (b) the Call PremiumAmount, payable on the -35.01% MeA L25.01%
Call Settlement Date, Me further payments will be made on the noles
if e notes are acamalically called, you wil net benefit from the Upsids Leverags Faclor hal applies lo the payrment at malurly if the R lfe EE
Final Value is greater tran ihe inifial Value, Because the Upside Leverage Factor does not apply to the payment upon an audomalic call, _40.00% My _40.00%
the el LD &0 SUioy et - ur om0 == - r w ! of appreciationin fhe Fund.
e 4 I Call Value | CGall Premium* | raT s ~60.00%
100.00% Atleast 13.25% S A SR
: -100.00% M -100.00%
Payment At Maturity

MiA = indicates thal thee notes would nat be called and na payrment
wiould be made.

* Reflects a call premium of 13.25% per annum. The call premium
willbe determined on the Pricing Date and will not be less than
13.25% per annum.

*"The hypotheticalreturns on the notes shown above apply anly if
wau hold the nates for thelr entire 1&m ar wnbil autarmatically called,
These hypotheticals do not reflest fees or expenses that would be
assodialed with any sabe in the secondary marked If these fees and
expenses wera included, the hypothetical returns would likely be
lawer.

If the notes have not been automatically called and the Final Value is greater than the Intlial Value, your payment at maturity per 51,000
prinzipal smount note will be calculated as follows:

51,000 + {51,000 = Fund Return = Upside Leverage Factor)
I the: roles have not been automalically called and 1he Final Value is equal to the Inifial Value or is less than the Inilial Value bul greater
than or equal o the Barrier Amount, you will receive the principal amount of your notes at maturity.

If the nates have not been automatically called and the Final Value is less than the Basrier Amount, your payrment at maturity per 51,000
principal amount note will be calculated as follows:

51,000 + {51,000 = Fund Return}

iF e rafes have rod been aclomalicaly called and the Final Value is Iess than he Barmer Amacol, you wil iose mare than 25 00% of paor
priveeipal amount al matunly and cowuld lose all of your principal amoant ol maturiy

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



S

®

®

Morth America Structured Investments

J.PMorgan

2y XLE Auto Callable Accelerated Barrier Notes

elected Risks

Your investment in the notes may resull in a loss, The notes do not guarantee any retum
of principal.

Any payment on the notes is subject fo the credit nsks of JPMorgan Chase Financial
Company LLC and JPMorgan Chase & Ca. Therefare the value of the notes prior to
maturity will be subject to changes in the market's view of the creditworthiness of
JPMorgan Chase Financial Company LLC or JPMorgan Chase & Ca.

If the notes are automalically called, the appreciation potential of the notes is limited fo the
Call Premium Amaunt paid on the notes,

The benefit provided by the Barrler Amount may terminate on the Observation Date.

The automatic call featurs may farce a potential early exit,

Mo nterest payments, dividend payments or voting rights.

The Fund is subject to management risk.

The performance and market value of the Fund, particularly during periods of market
volatility, may nat correlate with the performance of the Fund's underlying index as well as
the net asset value per share.

The notes are subject to risks associated with the energy sector.

The anti-dilution protection for the Fund is limited,

Ag a finance subsidiary, JPMorgan Chase Financial Company LLC has no independent
operatiens and has limited assels.

Selected Risks (continued)

-

The estimated value of the noles will be lawer than the original issue price (price fo public) of
the notes.
The estimated value of the notes is determined by reference te an intemnal funding rate.

+ The estimated value of the notes does not represent future values and may differ from

-

alhers' estimates,

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

Lack of liquidity: J.P. Morgan Securities LLC (whao we refer to as JPMS) intends fo offer to
purchase the notes in the secondary market but is not required to do so. The price, if any, at
which JPMS will be willing to purchase notes from you in the secondary market, if at all, may
resull in a significant loss of your principal.

Petential conflicts: We and our afiiliates play a varety of roles in connection with the
issuance of notes, including acting as caleulation agent and hedging our obligations under
the nates, and making the assumptions wsed lo delermine the pricing of the notes and the
estimated value of the notes when the terms of the notes are set Itis 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 while the value of the notes decline

The tax consequences of the notes may be uncertain. You should consult your tax adviser
regarding the U3, federal income tax consequences of an investment in the notes.

The risks identified above are not exhaustive. Please see “Risk Factors” in the prospestus supplement and the applicable product supplerment and “Selected Risk Considerations” in

the applicable preliminary pricing supplement for additional information.

Disclaimer

SEC Legend: JPMorgan Chase Financial Company LLS and JPMorgan Chase & Co. have filed a registration siement including a prospecius)with the SEC for any offerings to which these materials relate. Before you
inwest, you shouldread the prospectus in that registration statementand the other documents relating o this offering that JPMorgan Chase Financial Company LLC and JPMorgan Chase & Co. has filed with the SEC for
more complete information about JPMorgan Chase Financial Company LLC and JPMorgan Chase & Go. and this offering. ¥ou may get these dosuments without cost by visiting EDGAR on the SEC web site at

wwnw sec.gov. Alternatively, JPMorgan Chase Financial Company LLC and JPMorgan Chase & Co., any agani or any dealer participatingin the this offering will arrange to send you the prospectus and each prospactus
supplement, as wellas any produet supplement and preliminary pricing supplement if you so request by calling toll-free 1-866-535-0248.

IRS Circular 230 Disclosura: JPMaorgan Chase & Co. and its affiliates do not provide tax advice. Accordingly, any discussion of LS. fax matters contained herein {including any attachments)is not intended or written to be
used, and cannot be wsed, in connectionwith the promation, marketing or recommendation by anyone unaffiliated with JPMorgan Chase & Co. of any of the matters addressed herein or for the purpose of avoiding LS.
tax-related penalties

Inwestment suitability must be determined individwally for each investor, and the financial instrumenis described herein may not be suitable for all investors, This information is not intended to provide and should not be
relid upon as praviding accounting, legal, regulatony or fax advice. Investars shoukd consull with their own advisers as 1o lhese matters,
This material is not a product of J.P. Morgan Resaarch Departments.

Free Wiiting Prospesius Filed Pursuant to Rule 433, Registration Statement Mos. 333-23655% and 333-22865%-01
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