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Thes folleadng 15 2 summarny of the terms of the noles offered by the preliminary pricing supphement hyperlinked below

Summary of Terms
|ssuar:

Guarantor:

Minimum Denomination:
Baskat:

Stock Weight:

Indicative Bloomberg Ticker:

Base Date:

Pricing Date:
Ohservation Date:
Maturity Data;

Upsida Levarage Factor;
Maximum Returm:
Buffer Amount;
Payment At Maturity:

CUSIP:

Praliminary Pricing
Supplament:
Estimated Value:

JPMorgan Chase Financial Company LLC
JPMaorgan Chase & Co.
51,000
J P Morgan Besket of Reference Siocks with Potenlial Exposure o Inflation [July 2021} (the "Baskel), an
unequally waighted basket of 45 .5 -isted companies with potential exposure to inflation in the Unitad States,
a5 spacified under Annax A
With respect 1o each Reference Siack, the weight of hat Reference Slock in the Baskel a5 of e Base Dale, s
specified undar Annex A, The effactive welght of sach Referance Stock inthe Basket over tha term of the
notes willlluctuate,
A lgvel of the Baske? may be punlshed on the Bloomberg Frofessional® service ("Bloomberg”) under the
Eloomibeng ticker JPLINFLP, Any levels S0 published are forinformational purposes only &nd ana not binding in
any way with respect io the notes. Although that kavel may appear under that Bloomberg ficker during the term
of e notes, any such level may not be he Same &5 the clesing level of the Baske! determned by Mme
caleuiation agent Tor the Observatan Date, You wil not have any righls or claims, whelher legal of oherdise,
refating o any information regarding that lewel [whethar displayed on Bloomberg or eisawhara) with respect to
1he notes,
Agril 20, 2021
Juty 30, 2021
July 31, 2023
August 3, 2023
1.50
A least 24 15%"
10.00%
It the Final Basket Value is greater than the Intial Baskst Value, your payment at maturity per $1,000 princpal
amaunt note wil be calculated as follows:

£1,000 + (51000 = Baskat Retun = Upside Lawarage Factor), subject 1o the Maximum Retum
Iif the Final Basket Value |5 equal o the Inflial Basked Value or s 1225 than the Ingial Basket Value by up 1o the

BuMer AMownt, you wil recehe Ihe pringipal Smount of your noles &1 meturty.
IF fhe Firsal Basket Valie i less then (he Iniliel Basket Valae by mone than the Buffer Amounl, your payment al
maturity per $1,000 principal amount nate wil be calculated as folows:
£1,000 + [$1,000 = (Basket Return + Buffer Amount}]

if the Final Bsskat Value iz less than ihe Inihsl Basket Valus by mors than the Suffar Amoon!, pou will fose
zome or most of your principal smownt &t matuty.

4E132UL55

hitpelep. prnorgan. comidocumenticusip 481 32LLSE doctypeProduct_Termshest decurnant. pdf

The estimated valug of the noles, when e 1emms of the notes are el wil Nt be less than $300.00 per 51,000
principal amount note. For information about the estimated value of the notas, which likely wil be lower than the
price you paid farthe notes, please saa the hypedink above.

Any peyment an he noles (s subject o the credit sk of JPMorgan Chase Finencial Cempany LLC, 85 issues of the notes, and the credit risk of
JPMorgan Chase & Co., as guarantor of the noles.

* The ectual Maximum Retun wil be provded in the pricing supglemeant and wil net be less than 24.15%.

**Refiacts Madimum Return equal to the minimum Meximum Retun set forth heremn, for ilustrative purposes.

The: “togal return® 35 used abowe is the number, awpressed a5 3 percentage, that results fram compasing the payment at matwenity per 51,000 principsl mount note

b 51,000,

The kypothetical returrs shawn abeve appéy anly at maturity. Thiese hypatheticals do rat reflect fees or expenses that waold be asseciated with any sale inthe
sacondary markel. |f these Tees and espenses were included, the hypathetical raturms showr above weuld likely be |oeer
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Final Basket Value

Basket Return

Total Return on

the Notes
165.00 65.00% 24.15%
140.00 40.00% 24.15%
120,00 20,00%: 2415%
116.10 16.10% 24.15%
110.00 10.00% 15.00%
105.00 5.00% 7.50%
101.00 1.00% 1.50%
100.00 0.00% 0.00%
95.00 -5.00% 0.00%
50,00 -10.00% 0.00%
80.00 -20.00% -10.00%
B0.00 ~40.00% =30.00%
40.00 -60.00% -50.00%
20.00 -80.00% -70.00%
0.00 -100.00% -80.00%
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Bu Return Enhan JP.I with Patential Exposure to Inflation  (July
Selected Risks Selected Risks (continued)
* Your irnrlestmerlt in the netes may resultin a loss, The netes do not guarantee any return of = The estimated valus of the notes will be lower than the original issue price {price to public) of the
principal. tes,
= Your maximum gain on the notes is limited to the Maximum Return. " i

. " o ) ) The estimated valus of the notes is determined by reference to an internal funding rate.

+ Any paymenton the notes is subjectto the creditrisks of JPMorgan Chase Financial Company . The estimated value of ha notes does nol fepresent futiire values and may differ from others'

LLC and JPMorgan Chase & Co. Thenefore the value of the notes prior te maturity will be subject estimates.

to changes in the market's view of the creditworthiness of JPMorgan Chase Financial Company . The value of the notes, which may be reflectedin customer aceount statements, may be higher
LLC or JPMorgan Chase & Co. _ than the then current estimated value of the notes for a limited time period.

The notes are subject 1o the risks of correlaticn (or lack of correlatian) of the Reference SI0ekS. o | aek of liquidity: J.P. Morgan Securities LLC {whe we refer to as JPMS) intendsto offer to purchase
Na interes! payments, dividend payments or valing righls. the notes in the secondary market but is not required to do so. The price. if any, at which JEMS wil

The: Investment strateqy representadby the Basket may nol ba successhll, be willing to purchase notes from you in the secondary market, if at all, may resultin a significant
The Reference Stocks are concentrated in the financials, industrials, energy and materials loss of y%u, Scrincipal. N . i - may =9

sectors. ) ; + Polential conflicts: We and our affiliates play a vanely of roles in connection with the issuance of

* In some circumstances, the payment you receive on the notes may be based on the value of cash nates, including acting as caleulation agent and hedging our obligations under the noles, and
securities {including securities of other issuers) or other property distributed to holders of & making the assumplions used to determine the pricing of the notes and the estimated value of the
Reference Stock upon the oocurrence of a reorganization event. nates when the terms of the notes are set._ Itis possible that such hedging or other trading activities

The ant-dilutian protechaon for the Reference Stocks are limited,
A5 a linance subsidiary, JPMargan Chase Financial Company LLC has no indapendent
aparations and has limibed assels, .

of JP. Morgan o its affiliates could resultin substantial returns for J P Morgan and its affiliates
while the value of the notes decling.

The tax conseguences of the notes may be uncertain. You should consult your tax adviser
regarding the U.5. federal income tax conseguences of an invesimentin the notes.

The risks identified above are not exhaustive. Please see “Risk Factors” in the prospectus supplement and the applicable product supplement and “Selected Risk Considerations® in
the applicable preliminary pricing supplemnent for additional information.

Additional Information

SEC Legend: ) Phergan Chase Financial Cempany LLC and JPMorgan Chase & Co, have filed 2 registration statement (insluding a prospecius)with the SEC for any afferings to wiichihese materials relate, Belore you
imvest, you should read the prospectus in that regestration statementand the other dosuments relating o this offering that JEMargan Chase Financial Company LLC and JPMorgan Chase & Co. has filed with the SEC for
mese camplele information about JPMorgan Chase Financial Company LLC and JPMargan Chase & Co. and this offering. Yoo may gel (hese dozuments withoui cost by visiting EDGAR on the SEC web site at

waw sec.gov. Alfernatively, JPMorgan Chase Financial Company LLC and JPMorgan Chase & Co., any agent or any dealer participatingin the this offering will arrange fo send you the prospectus and each prospectus
supplementas well as any product supplementand preliminary pricing supplemnent if you so request by calling tolHres 1-266-535-0248.

IRS Circular 230 Disclosure: JPMorgan Chase & Co. and its affiliates do not provide tax advice. Accordingly, any discussionof U.S. tax matters contained herein {including any attachments)is not intended or written to be
usad, and cannot be wsed, in connactionwith the promation, marketing or recommandation by anyone unaffiliated with JPMorgan Chase & Co. of any of the matters addressed herein or for the purposa of avoiding LS.
tax-related panalties.

Investmeant suitabilty must be determined individually for each investor, and the financial instrurnents described herein may not be suitable for all investors. This information is not intended to provids and should not be
relied upon as praviding accounting, legal, regulatory or fax advice. Investors should consult with their own advisers as 1o these matters,

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

Free Wriling Prospestus Filed Pursuant to Rule 433, Registration Statement Mos, 333-236659 and 333-236855-01
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Annex A
Bloomberg Bloomberg Ticker Stock Weight

Refersnce Stock Ticker Symbol Stock Weight* Refarence Stock (continued Symbel {continued [eontinued)*
Common stock of United States Bteel Corperation ¥ 3.000% Commen stock of Dana Incorporated Dam 1.660%
Commen stock of MGM Resors Infernatianal MG 3 .000% Commen stock of Trinity Industries, Inc. TRH T445%
Common slaek o NOV Ine. MOV 3.000% Common stock of American Equity Investment Lite Hoiding Camparry AEL 1A%
Camman stack of Dshiosh Coporation CEK 3,0000 Commen stock of EnerSys EMS 1410%
Common Stoek of Maralhon Gil Corporstion MRO 1 Commen stock of Vishay Interechnology, Inc. VEH 1.385%
Ordinary shares of Eatan Corparation plo ETH 3.000% Commen stock of CHO Financial Group, Ine. CHO 1.365%

Commen stock of Allagheny Technologies Incomporated ATI 1.310%
Cammin Sack of AMETEK, Inc. AME 3.000%

Cammaon steck al Wioadward, Inc. WWD 1.253%
Comman stock of WEX Inc. WEX 3.000%

Cammeon sieck of Umpqua Holdings Corporation UKPD 1.155%
Carmmaon Slack of MelLife, Inc, MET 3.000%

Cammeon shares of Waorlbington Indusiries, Ine, WOR 1.105%
Commen stock of Capial One Financial Conporation COF 3,000% .

i Camimon Siock of American Axe & Manufechiring Holings, Ine AXL 0813%

Commen stack of Brunswick Gorporation BC 3.000% Camman stack of Sentury Aluminim Company CEN 0BT
Commen stock of Afflialed Managers Group, Inc. AMG 3.000% Commen shares of Manors Industries Ltd, MBR 0.BTE%
Commen stock of Linum Group LIMM 3.000% Commeon stock of Cabat Corperation CaT 0.760%
Cammon stock of Pioneer Malural Resources Company FXO 3.000% Commeon stock of Patterson-UTI Energy, Inc. FTEN DETZN
Common stock of Principal Financial Group, Inc. FFG 3.000% Commen sieck of Columbia Banking System, Inc. coLe DE5E%
Common stock of The Bank of New York Mellon Corporation EK 3,000% Commen sock of Oil Skates Infernalional, Inc, Qs 0.342%
ordinary shares of TechnipF MG pic FTI 3.000%
Commen stock of United Rentals, Inc. LIRI 3.000%
Common stack of The Goidman Sachs Group, Inc. fet:] 3.000%
Commen shares of Jefleries Finandial Group, e, JEF 3.000%
Common stock of Celanese Corparation CE 3.000%
Common stock of Hass Corparation HES 3.000%
Cammen slack of Easiman Chemical Company EMNM 3.000%
Ordinary shares of LyondelSasall Industnes ML LY8 3.000%
Commaon stock of KER, inc. KER 2.520%
Commen shares of The Tirken Company TR 2.507%
Commen stack of ManpowarGroup Inc. MAN 2,452%
Cammen stack of Prosperity Bancshares, Ine @ PB 1.805%

“The: Sieck Weight of each Reference Steck reflects #5 weighl in the Baskel &s of he Base Date. The efeclive weight of sach _Rc[elcm;eS‘Iuck in the Buskelwi_l fugtuale over e term Uf“}e nabas,
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