North America Structured Investments

The following is a summary of the terms of the notes offered by the preliminary pricing supplemeant hyperinked below.

Summary of Terms

Issuer:
Guarantor:

Minimum Denomination:

Index:

Pricing Date:
Observation Date:
Maturity Date:

Upside Leverage Factor:

Barrier Amount:
Payment At Maturity:

CcusiP:
Preliminary Pricing
Supplement:

JPMorgan Chase Financial Company LLC

JEMorgan Chase & Co.

$1.000

SEP 5007 Index, Russell 20007 Index and Dow Jones Industrial Average™
March 31, 2021

March 30, 2026

April 2, 2026

Atleast1.15”

With respect to each Index, T0.00% of its Initial Value

If the Final Value of each Index is greater than its Inital Value, your payment at maturity per $1,000
principalamount ncte will be calculated as follows:

$1.000+ ($1,000 = Least Performing Index Returm = Upside Leverage Faclar)
If the Final Value of any Index is equal to or less thanits Initial Valee but the Final Valus of each
Index is greater than or equal fo its Bamier Amount, your payment at maturity per $1,000 principal
amount note will be calculated as fallows:

1,000 + ($1,000 = Absolute Index Return of the Least Perfarming Index)
This payou! formula resuits in an effective cap of 30.00% on your return al malurty if the Least
Pearforming index Return is negative. Under these limifed circumstances, your maximum payment
al malurity s §1,300.00 per §1,000 principal amount nate,

If the Final Valua of any Index is less than its Barrier Amount, your payment at maturity per $1,000
principalamount note will be caleulated as follows:

$1,000+ ($1,000x Least Performing Index Retum)
If the Final Value of any index is less than its Barrigr Amaunt, you will lose mare than 30.00% of
your prncipal amaunt at matuty and could lose all of vour principal amaunt at matuity,
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For mare infsrmatian abeat the astimatad value of the natas. which tkaty wil be lowar than the price you paid for the notas, please see the hyparink abowve
Any payment on the notes is subject io the credit risk of JPMorgan Chase Financial Company LLC, as issuer of the notes, and the credit
risk of JPMorgan Chase & Co., as guarantor of the notes.

* The actual Upside Leverage Factor will b= provided in the pricing supplement and willnot be less than 1.15.

“*Reflests Upside Leverage Factor equal to the: minimurm Upside Leverage Facter set ferth herein, for illustrative purposes,

The "total return' as used abowe ks the number, expressed as a percentage, that results from corparing the payment at maturity per
51,000 principal amount nota to 51,000,

The hypothetical returns shown above apply only at maturity. These hypotheticals do not reflect fees or expenses that would be associated
with amy sale in the secondary market. If these fees and expenses were included, the hypothetical returns shown abeve would likely be

lowver,
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Hypothetical Total Returns**

e Bt B fryt AT

=== Least Proneming lrd en Serfremance

SECRE A ROM 0% 108 0L
Liaast Parioimung. ke Retm

W O A0S EORL

Least Perfarming Index

Least Perfarming Index

Total Return on the

Return Absolute Index Return Motes
65.00% MfA 74.75%
A40.00% Hf& 46.00%
30.00% M 34.50%
20.00% Mi 23.00%
10.00% N 11.50%

S.00% M 5.75%
0.00% 0.00% 0.00%
-10.00% 10.00% 10.00%
-20.00% 20.00% 20.00%
-30.00% 30.00% 30.00%

-A0.00% MR ~A0.00%
-80.00% Hf& -B0.00%
=100.00% Wik =100.00%
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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 return + The estimated value of the notes will be lower than the original issue price (price to public) of
of principal. the notes.

= Your maximum gain on the notes is limited by the Barrier Amount if the Least Performing
Index Return is negative.

The estimated value of the notes is determined by reference to an internal funding rate.
The estimated value of the notes does not reprasent future values and may differ from

+ Any payment on the notes is subject to the credit risks of JPMorgan Chase Financial others’ estimates.
Company LLC and JPMorgan Chase & Co. Therefore the value of the notes prior to + The value of the notes, which may be reflected in customer account statements, may be
maturity will be subjsct to changss in the market's view of the creditworthiness of higher than the then current estimated value of the notes for a limited time peroed.
JPMorgan Chase Financial Company LLC or JPMorgan Chase & Co. = Lack of liquidity: J.P. Morgan Securities LLC (who we refer to as JPMS) infends to offer to

« Yau are exposed 10 the risk of decling in the level of each Index, purchase the notes in the secondary market but is nol required 1o do so, The price, ifany, at

« Yaur payment at maturity will be determined by the Least Performing Index, which JPMS will be willing to purchase nates from you in the secandary market, if at all, may

+ The benefit provided by the Barrier Amaount may terminate on the Observation Date. result in a significant loss of your principal.

+ Nointerest 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 currenlly one of the companies thal make up the S&P 500% issuance of noles, including acting as caloulation agent and hedging our obligations under
Index and the Dow Jones Industrial Average™. the notes, and making the assumpticns used to determine 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 notes are set, It is possible that such

« As a finance subsidiary, JPMorgan Chase Financial Company LLC has no independent hedging ar other trading activities of J.P. Morgan ar its affiliates could result in substantial
operations and has limited assets. returns for J.P. Morgan and its affiliates while the value of the notes decline.

The lax consequences of the noles may be uncertain, Yau should consull 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 "Risk Factors” in the prospectus supplement and the applicable product supplement and underlying supplement and *Selected Risk
Considerafions” in the applicable preliminary pricing supplement for additional information.

Additional Infarmation

SEC Legend: JPMorgan Chase Financial Company LLC and JEMorgan Chase & Co. have filed a registration staterment {(including a prospectus) with the SEC for any efferings to which these materials relale. Before you
invest, yeu should read the prospectus in that registration statement and the elher documents relating ta this effering that JPMergan Chase Financial Company LLC and JPMergan Chase & Co. has filed with the SEG for
miore complete information about JPMorgan Chase Financial Cempany LLC and JPMargan Chasa & Co. and this offering. You may get these documeants withoutcost by visiting EDGAR on the SEC web site at

warw. s5ec.gov. Allernatively, JPMorgan Chase Financial Company LLC and JPMorgan Chase & Co., any agentor any dealer participaling in the this offering will arrange to send you the prosp and each prosp
supplement as wellas any product supplement, underlying supplementand preliminary pricing supplement if you so request by calling tal-free 1-866-535-5248.

IRS Circular 230 Disclosure: JPMorgan Chase & Co. and its affiliates do not provide tax advice. Accordingly, any discussionof US. tax matters confained harein (incleding any attachments)is not intended or written o be
used, and cannot be used, in connectionwith the pramotion, marketing or recommendation by anyane unaffiliated with JPMaorgan Chase & Co, of any of the matters addressed hereinor for the purpose of avaiding U 5.
tax-related penalties.

Investment suitability mustbe determinedindividually for each investar, and the financialinstruments describedherein may not be suitable for all investors. This information is net intended to provide and should not be
relied upon as providing acceunting, legal, regulatory or tax advice. Investors should consult with their cwn advisers as to these matters.
This materialis not a product of J.P. Morgan Research Departments.
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