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The following is a surmmary of the terms of the notes offered by the preliminary pricing supplement hyperlinked below.
Summary of Terms _ ;
55 LEr: JPMorgan Chasa Finansial Company LLG ‘_,.-'pothr.'::tlf:a | Total Returns™*
Guarantor: JPKorgan Chase & Co.
Minimum Denomination: 51.000
— ol Peifoimanse 000 e Behat Perform snoe
Basket: JP. Korgan Infrastructure Themalic Baskel [June ZD21) (the "Baskel™), an unequally weighled baskel
consizting of 30 Feference Stocks of U5 -listed companies that could potertialty bensfit from infrasinuciure 1500 =
spending in the United Siates, a= spacified under Annex & Ao
Stock Weight With respact 1o each Reference Stock, the weight of that Reference Stock in the Basket a5 of the Base Date, as 1,300
sper.iﬁad_ under Annex & The effective weight of #ach Reference Stock in the Basket over tha term of the = 51000
notes will fluctuats, =
Indicative Bloomberg Ticker: A lsvel of the Basket may be published on the Bleomberg Frofessional® service { Bloomberg™ under the J{HREED
Bloomberg ticker JEPEIMFP. Any levels so published ane for informational purpases anly and ane nol binding in B RO
any way with respect to the notea, Allhough that level may sppear under that Bloomberg bcker during the lerm £ seon
aof the nl?tes. amy such level may n.Dt be the same as 1he closing Devl\el of the Ba_,shel detarmined by the . 5 1500
calculation agent fior the Observation Date. You will not have any rights or claims, whather legal or otherwisa,
ralating to any information regarding that level iwhether displayed on Bloomberg or elsewhere) with respect to ST
the noles, BAOG
Base Date; April 7, 2021 §500 422
Pricing Date: Jume 30, 2021 -50% A0 30% 0% 10% 0% 10% 0% 30% S0% 0%
Observation Date: Jume 30, 2023 Basket Returm
Maturity Date; July &, 2023
Mivdimum Return: Ab least 12.00%*
Buffer Amount: 10.00% Final Basket Value Basket Return Total Return an
Paymuent At Maturity: If the: Final Basket Value is greater than e Inifial Baskel Value, your payment al maturily per $1,000 principal the Notes
anmeant nete will be calcualated a3 follows:
$1,000 + ($1,000 = Basket Retum), subjest 15 Ihe Maximum Relum 165.00 65.00% 13.00%
I Ihe Final Baskel Value is equal 10 1he Inilizl Baskel Value or is less than he Initial Baska! Vales by up 1o he 140.00 40.00% 13.00%
Bufter Amount, you will recelve the principal amount of your notes at rneturity.
I the Final Basket Valee |5 l25s than the Inltal Basket Walve by more than the Bulfer Amount, your payment at 120,00 20.00% 13.00%
maturity per 31,000 principal amount note will be calculated as follows: 113.00 13.00% 13.00%
. . 51,000+ [51.'.)-00 * (Basket Redum + Buffer Amount)] 10.00 10.00% 10.00%
I fhve Final Baskel Vaive is less than the inilial Basiel Vale by mone than the Boffer Amount, pou waill ioge
sonme or mest of your principal amoutt af matuity, 105.00 5.00% 5.00%
CusIP: 4B132LMVE 101,00 1.00% 1.00%
Preliminary Pricing
Supplement: nipfap. wmorgan. comidocurmenticu siid 8 132ULIVE, eiProdust Termsheetidacument.pdf 100.00 0.00% 0.00%
Esfimated Value: The eslimaled value of the notes, when the 1erms of the nates. are sel, will not be less than $300.00 per §1,000 9500 =500 0.00%
principal amount note. For information abouwt the estimated value of the notes, which likely will be lower than the
price you paid for the nofes, please see the hyperlink above. 90.00 -10.00% 0.00%
Arry payment on the notes is subject to the credit risk of JPMorgan Chase Financial Company LLC, a5 isseer of the notes, and the credit risk of #0.00 =20.00% =10, 00%%
JPiorgan Chase & Co., as guarantor of the notes.
*Tha actual Madimum Return will be provided in the pricing supplemant and will not ba less than 13.00%. 60.00 -40.00% -30.00%
“*Reflects Maxmum Relurn equal to the minimum Maxirmum Retumn set forth herein, for illusirative purposes. 40,00 -60,00% -50,00%
:‘n;]“t;gl return” as used above Is the number, expressed a5 2 percentage, that results from comparing the payment at matuity per 31,000 princips! amaunt note 20,00 80,005 70.00%
0 51,000,
The ypathetical returns shown above apaly anly 3t maturity. These hypotheticals do not reflect fees or expenses that would be associated with any sale in the 0.00 -100.00% -90.00%
secondary market, If these fees and expenses were included, the hypathetcal retirns shown abeve would lkety be lower
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Selected Risks

= Your investrment in the notes may result in a kess. The notes do not guarantes any return of
rincigal.

$our x;imum gain on the notes is limited to the Maximum Retumn.

Any payment on the natas is subject to the credit risks of JPMargan Chase Financial Company

LLC and JFMorgan Chase & Co. Therefore 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 & Co.

The notes are subject fo the risks of carrelation (or lack of carrelation) of the Reference Stocks,

Mo interest payments, dividend payments or voting rights.

Tha investment strategy representad by the Basket may not be succassful,

The Reference Stocks are concentrated in the industrial and materials sector.

The notes are subject to the risks associated with non-U.S, securities with respect to the

common shares of CNH Industrial N,

In some circurmstances, the payment you receiva an the notes may be baged on the value of cash

securities (including securities of other issuers) ar other property distributed to holders of a

Reference Stock upon the occurrance of 2 reorganization event.

The anti-dilution protection for the Reference Stocks are limited.

Az a finance subsidiary, JPMorgan Chase Financial Company LLC has no indapendent

operations and has limited assets.
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The astimated value of the nates will be lower than the original issus price (price to public) of the
nates.

The estimated value of the notes is determined by rafarence to an intermal funding rate.

The estimated value of the notes does not represent future values and may differ from others’
astimatas.

The walue of the notes, which may be reflected in customer account statements. may be higher
than the then current estimated valug of the notes for a limitad time pencd.

Lack of liquidity: J.P. Morgan Securities LLC {who we refer to as JPMS) intends to offer to purchase
the nates in the secondary market but is nat required to do so, The grice, if any, at which JPMS will
be willing to purchase notes from you in the secondary market, if at all, may resultin a significant
less of your principal.

Potential conflicts: We and cur affiliates play a variety of roles in connection with the issuance of
nates. including acting as caloulation agent and hedging our obligations under the notes, and
making the assumptions used to determine the pricing of the nates and the estimated value of the
notes when the terms of the notes are set. Itis possible that such hedging ar ofher trading activities
of J.P. Morgan or its affiliates could resultin substantial returns for J.P. 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
reqarding the U.S. federal incame tax cansequencas of an investment in the notes.

The risks identified above are not exhaustive, Please see "Risk Factors™ in the prospectus supplament and the applicable product supplemant and “Selected Risk Considerations” in

the applicable preliminary pricing supplement for additional infermation.

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
imvest, you should read the prospecius in that registration statement and the other decuments relating to this offering that JPMergan Chase Financial Company LLS and JPMorgan Chase & Co. has filed with the SEC for
mere complete information about JPMorgan Chase Finencial Company LLG and JPMorgan Chase & Co. and this offering. You may get these documents without cost by visiting EDGAR on the SEC web site at
wwnw.sec.gov. Alternativaly, JPMorgan Chase Financial Company LLG and JPMorgan Chase & Co.. any agent or any dealer participating in the this offering will arrange to send you the praspectus and each prospectus
supplement as well 32 any product supplement and preliminary pricing supplement i you 50 request by calling toll-free 1-B66-535-9248,

IRS Circular 230 Disclosure: JPMorgan Chase & Co. and its affiliates do not provide tax advice. Accordingly, any discussion of US. tax matters contained herein {including any attachments) is not inbended or written to be
used, and cannat be used, in connection with the promotion, maketing of recommendation by anyone unaffiliated with JPMoigan Chase & Co. of amy of the matters addressed hergin or for the purpese of avaiding us.

ftax-related penalties,

Investment suitabdity must be determined mdividually for each investor, and the financial instruments described herein may net be suitabie for all investors. This information is not intended Lo provide and should not be
relied upon as providing accounting, legal, regulatory or tax advice. Investors should consult with their own advizers a3 te thess matters.

This material is not a product of JLP. Margan Research Departmenis.

Fres Writing Prospectus Filed Pursuant to Rule 433, Registration Staterment Mos, 333-236559 and 333-236658-01
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Annex A
Bloomberg Bloomberg Tickar Stock Weight

Reference Stack i Stock Weight'  Reference Stock (continued) i feontinued)’
Comrmon stock of Prologis Inc. PLD 6.500% Common stock of Commercial Metals Company CMC 1.437T%
Comman stack of Autodesk, Inc. ADSK 6,500% Common stock of Walmont Indusiries, Inc. Wl 13675
Commen stock of Calerpillar inc. CAT B.500% Common stock of Tetra Tech, Inc. TTEK 1348
Commen stock of Deere & Company DE 6.500% Class & commen stock of Summit Maberials, nc, SUM 1. 254%
Commeon stock of United Rentals, Inc. URI 5.500% Common stock of Dycom Induslries, Ing, oy 12385
Commen stock of Nucor Comparation MUE 6.500% Comman stock of EMCOR Group, Inc. EME 1.153%
Commen stock of Marlin Manstta Matenals, Inc. MLK 6.44T% Commeon shares of CNH Industrial N CHHI 1.054%,
Comman stock of ANSYS, Inc. ANSS 5,309%

Comiman S10cK of Vlcan Mateals Company MG 4.805%

Common stock of Xylem inc. HYL A 46T

Common stack of Quanta Services, Inc, PR 3.400%

Common stock of A 0. Srith Corparation ADS 3.248%

Common stock of Jacobs Engineering Group Inc. J 3041%

Common stock of PTC Inc. PTG 2.965%

Comman stnck of Cshikash Corporalicn DSK 2.053%

Commen stock of Steel Dynamics, ne, STLD 2.851%

Comrnen stock of MasTec, Inc. MTZ 2.489%

Commen stock of AECOM ACM 2,199%

Commeon stock of KBR, Inc. KER 1.789%

Commen stock of Eagle Malerials Ing. EXF 1.610%

Commaon $ock of Evogqua Water Technologias Gomp, AQUA 1.583%

Comimon stock of ITT Inc T 1.456%

Common stock of MOU Ressurces Group, Inc. Mou 1.455%

“The Slack Weighl of each Reference Slock reflects its weighl in the Basked as of the Base Dale. The elfective weight of each Reference Slock in Ihe Baskel will fuciuate over the lerm of (he noles,
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