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Insight Notes Linked to the J.P. Morgan Basket of Companies with Exposure to Cryptocurrency (Mar 2021)

AnnexA

Reference Stock ‘Bloomberg Ticker Symbol Stock Weight
Class A comman stock f MizoStrategy Incorporated usTR n00%
Class A comman stock of Square, nc. sa 19.00%
Cammon stos of Riot Bleckehain, ne RioT 15005
Common stock of NVIDIA Carporation oA 15.00%
Cammon stock of PayPal Holings. Inc. PYeL 1000%
Cammon stok o Advanced Mo Devices, ne. 0 som
American dopostary shares, oach apresonting i common sharos, of Tahuan Semiconsuctor Tom o
Manufacturing Compary Limites

Cammon stock of nercontnentl Exchange. inc. 1ce 400
Class 4 commen stock o CME Group . oue s
Common stock of Ovrstock com, nc. stk 200
Class A common stock of Sergae Captal Corporaton s 2004
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The following i a summary of the terms of the notes offered b the prelminary pricing supplement hyparlinked belov.

Sommanreliems Hypothetical Total Returns
Issuer JPMorgan Chase Financi Company LLC S
Guarator: Phorgan Chase & Co

Minimum Denorsiation: 1,000

Basket P Morgan Cyplocurency Exgosure Baskel (Mar 2021) e ‘Basket) an unauly woighiad

basket consistng o cansisting of 11 Referenoe Stocks of . -isted companies hat operate
businessesthat we beleve to be, directly or indrectl,reated 1o ryptocartencies or other dgial
assets, nciucing 2 a resutof bicoin hoings, cryptocurrency technology products,
cryplocutency mining products, gl payments o bicoi ading, s speciied under Annex A
The Basket may be subject o extreme price volatilty and rapid and substanial decreases
i prico over the term of the notas. Notwithstanding the namo of the Baska, the notes do
ot provide direct exposure to cryptocurrencies and the performance ofthe Basket may.
ot be corrolated with the price of any particularcryptocurrency, such as bitcoin.

Indicative Bloomberg Ticker: A levelofthe Basket may be published on the Bloomberg Professional® service ( Bloomberg’)

1,000 x (1 + Basket Retum - Baskel Deducton)
1 no event, however, il the payment at maturty be lss than S0.
e Fina Basket Value i los than or equal o the il Baskat Valus or does not excoed the
Initial Basket Valus by 3.00%. you il lose some o all of your principal amount at maturty.
cusip: 48129KAXE
Preliminary Pricing
Supplement: 3 jpmorgn comc o P nestiosument o
Formoe lofmalon shou e st e of e, uich ey 520w 10 9 iy 530 e, 1258 56 12y abse
Ay payment on the nots s subjec o the cre sk of JPMorgan Chase Financial Company LLC, as issuer of the oes, and th crecit
ik of JPNorgan Chase & Co. 35 uarantar of e nos,
T otal reur” 3 sed bove i the mumber, exprssd 5 3 pecenta, Tt sl rom comparing e ayment a1 matury er $1,00 v
smount ot t 51600

T hypotesicl etmsshown sbove iy oy st maturit, Thes hypothetcts do o efct e orexgenses it would b ssoisted with
Sl e Secondary ket 1hse s and e were e he S s hown abowe wouk ey e ver,
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under the Boomberg ke JPINCEG. Any levels S0 pubished arefornformationsl purposes. St e e,
only and are ot inding inany ey th 18556t 10 he nces. Alhough ha vl may appear Lk
under that Bloomberg ticker during the term of the notes, any such level may not be the same as. oozt
he losing evelof the Basket detemined b the calculaion agent for tha Observation Date =
ou il ok have any tights o clams uhetner lega o e, rtaing o any nformatin Fraosstvaie Baethoum  1OSRUmOn
regarding that level (whether displayed on Bloomberg or elsewhere) with respect to the notes. e
Pricing Dato: arcn 2, 2021 )
Observation Date May 2. 2022
Waturity Date: May 5. 2022
Basket Decuctin: a0
Payment At Maturty: At maturty you il receivea cash payment, fo each 100 princial amount note, calulted a3
folows,
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Selected Risks Selected Risks (continued)
*+ Your ‘"V‘h‘lmem in the notes may resultin a loss. The notes do not guarantee any retum of + The estimated value of the notes will be lower than the original issue price {price to public of the.
e noes
- The Gasket Dcucton il eduoe the retum o e notes at matury. - The estimated value o th nces i datarmined by refeene 1o an ntral funding ae.
Ay paymenton e fes s subjct 0 he cre ke of PMrgan Chase Fnancil Company © The caimated valueof e ot Goes ot epreset it valoes and mey i fam ofers
LLC ot JPhorgan Chase  Co Tnrefos the Ve of he notes prior o maturty il b0 Suect s
1o changes in the market's view of the creditworthiness of JPMorgan Chase Financial Company . The value of the notes, which may be refiected in customer account statements, may be higher
LLC o dPMorgan Crase  Co 1 he o cutontcskmated vl of e ot o  ied e poid
- Tha nos.are ubiect 1o he 1k ofcrtlaton (orack of Orealon) of 1 Refersos ook - Lea oy Il Horgon Secumes LLE g i 6 oG s 0 ofer f purchase
Mo merest payments. dvidend paymensorvaing e 13 e 1 h Socondary maret bt ot fdre 140 50, The grice. I ary, & which WS vl
T iy oSt crma e Vot 954 30 L3l deessos vl b i 1 pUhas e o o S e 14 0 ot S
e term o tre ot a5 ofyour rncipal
+ The investment irategy represented by the Basket may not be successful. - Potentia conficts W ant our ffiatespay a variety of rles in connecion wit th fsuance of
. The nes are subject 1o ks g o chyptocrences ot nclaing cing 23 caleusicn agent and heaging ot blatonsunde he note, and
+ The Reference Stocks are concenlrated n the information technology sector and in the digial meking the assumplons used o determine the pricing of the nofes and the estimsted value of the
Dayment nd cypocutency ecmosyinckaties otes hen hetem o h nole a st 15 possil hat such nedging o lhr g acivies
- The noes are subjectt fsks asSocaled i 1on.U'S. securies i respect o someof G . organ or s e coud resut i Subsanta s o . Morgan and s afes
Refernce Stooe.nluing emerging marketa ek hile havans o i noles decne
- I Some orcumstances,he payment yourecen o e ol may b based on the alue o cash - The ta conseqoantes of 1 potesmay be ncertsin, You shouldconsultyour e adviser
Secuntes (nclui ecuniesof et < auer) or hr prepery sed o okirs o agaring i U.5.ederainorms o canscuencat of on mvesiman i he roles

Reference Stock upon the occutrence of a eorganizaton evert

« The aniituton protection for the Reference Stocks aremited

+ Asa fnance subsidiary. JPMorgan Chase Financial Company LLC has no indspendent
operations and has imited asseis.

The risks denified above are no exhaustive. Please see "Risk Factors” in the prospectus supplement and the applicable product supplement and *Selected Risk Considerations” in
the applicable preliminary pricing supplement for additonal information.

Additional Information

'SEC Legend: JPtvorgan Chase Financisl Company LLC and JPNVargan Chase & Co, have e & regisiraton sttemsnt (nclucing & prospectus) with the SEC for any aferngs to which tese rtarls relat, Befre you
st you o a4 the prospsctus intht regstation sttement and e athr Gocumentsrlsing o e fferng that JPMorgan Chase Financal Comgany LLC and JPHargan Chasa & Co. has fled it e SEC for
more complels nfomation about JPHorgan Chase Financial Gompany LLC and JPHorgan Ghase & Co, an this fling. You may gel e documents wihouk cos by visiing EDGAR on the SEC web ste at

i sec gov. Atematvely. JPMorgan Chase Financial Company LLC and JpMorgan Chasa & Co. any agent o any daser paricpating in the i ofenng il afange 1 Send you e prospectus and each prospectus
Susplement s wall 2 any product supplment and preliminary picing supplement 1 you <o fequest b caling ol ee 1-666-535-5246.

RS Cirulr 220 Dislosur: JPMorgan Chse & Co. and i sfflstado not prvide tax ahice. Accardinly, any iscussion of U.S. ta maters contained harsn (nclcing sy stachments) s natntended or writen ta be
used_ and canot bs used. nconnection wilhhe promotion, markelng of focommendtion by anyone unafiated with JPHorgan Chase & Co. of any ofthe mattes addressed hrsinor for e prpose of aoiding U.S.
xreiated penaltes

Investment suabity must be delrmine indicually or each investor, an the fnanci insrrments descrbe herein may not be utabie forall investors. This information s not infended o provide and should not e
1@l upon a3 providing accauniing. 1gal, oquatry o x sdhice. Investos should consu wihthiroun disers 28 o these maters.

Trie matail & ot 8 prcuctof P, Morgan Rezearch Deparmants.

Fres Witng Prospecius Fied Pursuant o Rule 433, Resisaton Statement Hos, 333296669 and 335.236855.01
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