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The fedlowing is a summary of the terms of the nates offered by the prelminary pricirg supplemant hyperlinked below.

Summary of Terms

Issuer: JPMargan Chase Finaneial Sompany LLS

Guarantor: JPMargan Chase & Ce.

Indices: EURD STORX 507 Index and MSCI Emerging Markets Index
Pricing Date: July 23, 2021

Final Review Date: July 23, 2025

Maturity Date: July 28, 2025

Review Dates: Annual

Barrier Amount: With respect to each Index, 70.00% of its Initial Value
cusie: 48133UYNT

Preliminary

Pricing Supplement: ol nrurme nbeusin s FidoctypeProduct Termgheetido:

Estimated Value:

The estimated value of the noles, when the terms of the notes are set, wil not be less than $520.00 per

51,000 prinzipal amount nate. For mfarmatizn abaut the astimabad value of tha notes, which likely will be

Izwer Ehan the price you paid for e netes, please see the hyperink sbove.
YU May lose 5oma o all of your prncipal at maturity. Any payment on tha notes |8 subject to tha credi risk of JFMorgan Chaza Financial
Comgany LLC, &5 Issuer of the natas and the cradit risk of JPKargan Chase & Co., as guaranior of the natas.

Automatic Call

If the: clasing level of each Index on any Review Date is greater than or equal to the applicable Call Value, the notes will be

automatically called for a cash payment, for each 51,000 principal amount note, aqual to (a) 51,000 plus (b) tha Call

Premium Ameunt applicable te thal Review Dale, payable en he applicable Call Settlement Date. Mo further payments will

be made on the notes

Review Date | call Value | Call Premium*
First 100.00% Af least B25%
Second ar.50% Al least 16.50%:
Third A5.00% Al least 24.75%
Final 92.50% Al least 33.00%

Payment at Maturity

If the notes have not been automatically called and the Final Value of each Index is greater tham or equal to its Barrier
Amaunt, you will receive the principal amount of your notes at maturity.

If the notes have not been autcmatically called and the Final Value of edber Index is kess than its Barier Amcunt, your
payment at maturity per 1,000 principal amount nete will be calculated as follows;

31,000+ (51,000 » Lesser Performing Indsx Return)

If the notes have nof been automatically called and the Firal Value of either Index is l2ss than its Barmier Amount, yau will

Tose mare than 20.00% of your principal amount at maturify and cowld Jose all of pour principal amounf &f mafuriy.

Hypaothetical Amount Payable™

Le=zer Performing Total Return at Total Return at

wiectemst. [N st Tt T
B0O0%. 8.25% 16.50% 24.75% 33.00%
1000% 8.25% 168.50% 24.75% 33.00%
20004 8.25% 1E.50%: 24.75% 33.00%
2000% B.25% 16.50% 24.75% 33.00%
DLO0% B.25% 16.50% 24.75% 33.00%
<250 NfA 16.50% 24.T5% 3.00%
5005 HiA Hia 24.75% 32.00%
750 i Hia WA 33.00%
TE1% it Hia A 0.00%
10,0055 Hif R M 0.00%
30005 HfA Ha HfR 0.00%
-30.00% Nia Nid M 0.00%
-30.00% NiA Nia HfA -30.01%
50,000 NfA M/A Hia -S0.00%
Boaliv NfA N/A Hia -BO.00%
- 1040, 00 HfA Ma HiA -100KEE

* Ineath case, to e determined an the Pricing Date, but not loss than the minimum Call Premium, as
applicable,

** Rcflects a Call Premium of 8254 per annumand the applicable Call Values listed inthe table ta the
Ieft. The call premiumowill e determined an the Pricing Cate and will not be less than 8.25% per
annum.

The “total return” as used above is the number expressed as a pereentage, that results from camparing
the payment an the apalicable payment date per 52,000 principal amaunt rate ta 51,000,

The hypothetical returns an the rates shown abave apply only if yow bald the nates far their entire term
aruntil autcrmatically called. These hypatheticals do not reflect fees ar expenses that would be
assaciated with 2ny sale in the sscondary markes. If thess fees and expenses wene induded, the
hypothetical returns shown abave wauld likely be lower.

Capfalized tarms used bul nol defined herain shall have the meaning sed farb in the
preliminary gricing sugplerment.
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Selected Risks Selected Risks (continued)

. 'I'QLII'_iI'I\I;BSthI'It in the notes may result in a loss. The notes 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 nisks of JPMorgan Chase Financial Company .+ The estimated value of the notes is determined by reference to an intemal funding rate,
LLC and JPMorgan Chase & Co. Therefore the value of the notes prior to maturity will be + The estimated value of the notes does not represent future values and may differ from
subject to changes in the market's view of the craditworthiness of JPMargan Chase Financial others’ estimates.
Company LLC or JPMorgan Chase & Co. « 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 declina in the level of each Index. » Lack of liquidity: J.P. Morgan Securities LLC {who we refer to as JPMS) intends to offer to

* Your payment at maturity will be determined by the Lesser Performing Index. purchase the notes in the secondary market but is not reguired 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 markst, if at all, may

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

+ Nointerest payments, dividend payments or voling rights, + Paotential conflicts: We and sur affiliates play a variety of roles in connection with the

+ The netes are subject to the risks associated with non-U.5. securities. issuance of notes, including acting as calculation agent and hadging 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 to determine the pricing of the notes and the
to the EURC STOXX 507 Index, esfimated value of the notes when the terms of the notes are set. It is possible that such

* The notes are subject to emerging marksts risk with respact to the MSCI Emerging Markets hedging or other trading activities of J.P. Mergan or its afflliates could result in substantial
Index. returns for J.P. Morgan and its affiliates while the value of the notes decline.

+ The notes are subject to currency exchange risk with respect to the MSCI Emerging Markels . The tax consequences of the notes may be uncertain. You should consult your tax adviser
Index. regarding the L1.5. federal incoms tax conssquences of an investment in the notes,

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

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

The risks identified abowve are not exhaustive. Please see “Risk Factors” in the prospectus supplement and the applicable preduct supplement and underlying supplement and “Selected Risk
Caonsiderations” in the applicable preliminary pricing supplement for additional information.

Additional Information

SEC Legend: JPMorgan Chase Financial Campany LLC and JPMorgan Chase & Co, have filed a registration statement {including a prospectus) with the SEC far any afferings to which these materials relate. Before you
irvest, you should read 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 cemplete information abeut JEMergan Chase Financial Campany LLE and JPMargan Chase & Ceo. and this offering. Yeu may gel these documents withaut cast by visiling EDGAR on the SEC web sile at

woana sec. gov. Alternatively, JPMaorgan Chase Financial Company LLC and JPMorgan Chase & Co., any agent ar any dealer participating in the this offering will arange to send you the prospectus and each prospeactus
supplement az well as any product supplement, underlying supplament and preliminary pricing supplement if you =0 request by calling toll-free 1-866-535-9248.

IR Circular 230 Disclosure; JPMaorgan Chase & Co. and its affiliates de not provide tax advise, Accordingly, any discussion of LS. tax matters contained herein (including any attachments) is net intended or written to be
usad, and cannot be usad, in connection with the promotion, marketing ar recommendation by anyons unaffiliated with JPMongan Chase & Co. of any of the mattars addressad harein or for the purposa of avaiding U.S.

tax-related penalies,

Investmant suitability must ba detarmined individually for each imvestor. and the financial instruments described harain may not ba suitable for all investors. This information is not infended to provide and shaould not be
relied upon as praviding aceounting, legal, regulatery of tax advice. Investors should consult with their own advisers as o these matters

This matarial is not a product of J.P. Morgan Research Departments.

Free writing Prospectus filed Pursuant to Rule 433; Registration Staternent Mos. 333-236659 and 333-236658-01
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