North America Structured Investments

18mNC3m TAN/XLE Auto Callable Contingent Interest Notes

The fallewing is a summary of the terms of the notes offered by the preliminary pricing supplement hyperinked below,
Summary of Terms

lssuer:

Guarantor:

Minimum Denemination:
Funds:

Pricing Date:

Final Review Data:
Maturity Date:
Monitoring Period:
Review Dates:

Contingent Interest Rate:

Interest Barrier/
Trigger Walue:
Trigger Event:

CUsIP:

Preliminary Pricing
Supplement:
Estimated Value:

Automatic Call

JPMargan Chase Financial Company LLC

JPargan Chase & Co

1,000

Invesca Solar ETF and Energy Select Sector SPDR* Fund

May 25, 2021

Mowvember 25, 2022

Mowvember 30, 2022

The period from but excluding the Pricing Date to and including the final Review Date
Menthly

Between 10.00% and 12.00%* per annum, payable monthly &t & rate of betwean 0.83233% and 1.00%*, if
applicable

With respect to each Fund, an amount that represents 55.00% of its Initial Value

A Trigger Event occurs if, on any day during the Monitoring Period, the closing price of one share of either
Fund is less than its Trigger Walus.

AB1IZUAZE

http.i'sp. ipmorgan. comidocument/cusip'481 32UAZE doctype/Product Termsheet/document. pdf
The estimated value of the notas, when the terms of the notes are sat, will not be |less than 5800.00 per $1.000
principal amownt nete. For information about the estimated value of the netes, which kely will be lower than the
price you paid for the notes, please see the hyperlink sbove.

If the clesing peice of one share of each Fund on any Review Date (other than the first, second and final Review Dates) s greater than or equal
to ita Initial Value, the notes will be automatically called for a cash payment, for each 51,000 principal amount note, equal to (&) 51,000 plus (B)
the Contingent Interest Payment applicable to that Review Date. payable on the applicable Call Settlement Date. No further payments will be

made an the notes

Payment at Maturity

If the nates have not besn autormatically called and (i) the Final Value of each Fund is greater than o squal ta its Initial Walue or (i) a Trigger
Event has not cecwrred, yeu will receive a cash paymeant at maturity, for each $1.000 principal ameunt note, equal ta (a) $1,000 plus (b} the
Confingent Interest Payment applicable to the final Review Date.

If the notes hawe not bean automatically called and {i} the Final Walue of either Fund is less than its Initial Value and (i) @ Trigger Event has
aceurred, your payment at rmaturty per $1,000 principal amaunt note, in addtion 1o any Gontingent Interest Payment, will b calculated as

followres:

$1,000 + ($1,000 = Lesser Performing Fund Retum)

If the notes have nof been automalically called and (i) the Final Vaitre of either Fund is less than jis Inifal Value and (i) 8 Tngger Event has
ocowred, you will lose sorme ar all of your principal amount al makuty.

Capitalized terms usad but not defined hersin shall have the meanings sat forth in the preliminary pricing supplemeant.

Any payment on the nobes is subject ta the credit risk of JPMorgan Chase Financial Company LLC, a8 issuer of the nates, and the credit risk of
JPMergan Chase & Co., as guaranicr of the notes,
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Hypothetical Payment at Maturity
Payment at Maturity
{@ssuming 10.00% per annum Contingent
Interast Rate)
Lesser Performing If a Trigger Event If a Trigger Event
Fund Return Has Mot Occurred Has Oocurned
G0.00% §1,008.3333 $1,008.2333
40.00% $1.006.3333 $1,008.33335
20.00% £1,008.3333 £1,008.3333
10.00% $1,008.3333 $1,008.33335
5.00%, 1,008.3333 $1,008.2323
0.00% $1.008.3333 $1,008.3335
-5.00% $1.006.3323 $O58.3323
=10.00% $1,008.3333 FA06.3333
-30.00% $1,006.3333 5708.3333
-45.00% $1,008.3333 35583333
-15.01% A 35499000
=50.00% M $200,0000
-E0.00% s F400.0000
-100.00% M $0.0000

This table doas not demanstrate how your interest payments can vary over
tha term of your notes,

Contingent Interest

*If the nates have nor been autormatically called and the closing price of one
share of each Fund on any Review Date is greates than o equal 10 its Interest
Barrier, yau will recerve anthe applicable Intarest Payment Date for eath
51,000 principal ameunt note 3 Cantingent Intorest Payment equal ta
bebween 58,3333 and 510,00 {eguivakent to an interest rate of between
10.00% ard 12.00% per annurn, payable ata rate of between 0.533335% and
1.00% per mioath).

= The hypothatical payrmants an the notes shown abave apply only i yau hokd
Lhe netes Tor their artire term ar until automatically called. These
hypotheticats e not reflect fees or expenses that would be associated with
any sale in the secandary market, If these feas and expanses were included,
tha hypathetical payments shown above would likely be lowar,
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o)
Selected Risks Selected Risks (continued)
“Your investment in the notes may result in a loss, The notes do not guarantes any retum of principal, The notes are subject to emerging markets risk with respect ta the Invesco Sclar ETF.
+ Tha notes do not guarantes the paymant of interest and may not pay interast at all. + Tha notes are subject to currency exchange risk with respect ta the Invesco Solar ETF.
= ANy payment on the netes 5 subject 1o the credit risks of JPMorgan Chase Financlal Gompany LLG and + Recent executive arders may adversely affect the performance of the with respect to the Invesco Solar
JPMargan Chase & Co, Therefore the value of the notes prior to maturity will be subject to changss in ETF,
the market's view of the creditworthiness of JPMorgan Chase Financial Company LLC or JPMergan + Tha anfi-dilufion protection for the Funds is imitad.
Chase & Go. = Az a finance subsidiary, JPMergan Chase Financial Company LLE has no independent operaticns anc
+ The appreciation patential of the notes is imited to the sum of any Contingent Inferest Paymenis that has limited assats,
may be paid over the tarm of the notes. + The estimated value of the notes will ba lower than the original issue price (price to public) of the notas.
= You are exposed o the risk of decline in the price of one share of each Fund. = The estimated value of the netes is determined by referance 1o an internal funding rate.
+ our payment at maturity will b2 determined by the Lesser Performing Fund. + The estimated valus of the notes does not represent future values and may differ from others’ estimates.
+  Tha benefit provided by the Trigger Walua may terminate an any day during the Monitoring Pericd. +  The value of the noles, which may be reflected in customer account statements, may be higher than the
= The avtomatic call feature may force a potential early exit. then current estimated value of the nates for a limited time pericd.
+ Mo dividend payments or voting rights. + Lack of liquidity: J.P. Morgan Securities LLC (who we refer to as JPMS) intends to offer to purchase the
+ The Funds are subject lo management risk. nates in the secandary market but is not regquired 1o da so. The price, if any, at which JPMS will be willing
= The performance and market value of each Fund, particularly during periods of market volatility, may net fo purchase notes from you in the secondary market, if at all, may result in a significant loss of your
correlate with the performance of that Fund's underlying index as well as the net asset value per share. principal.
* Tha notes are subject (o the risks associated with the solar industry with respect to the Imesco Solar *  Potential conflicts: We and our affikates play a variety of reles in connection with the issuance of noles,
ETF. including acting as calewation agent and hedging our obligations under the nates, and making the
+ The notes are subject to the risks associsted with the enengy sactor with respect o the Energy Select assumpiicns used fo determine the pricing of the notes and the estimated value of the notes when tha
Sector SPORT Fund. terme of the netes are sel I is peesible thal such hedging or cther trading actvilies af JP. Mergan or its
= The notes are subject to the risks associated with mid-size, small and micro capitalization stocks with affiliates could result in substantial returns for J.P. Margan and its affiliates while the value of the naotes
raspect to the Invescao Solar ETF. decline.
* The notes are subject (o the risks associated with non-ULS. securities risk wilh respect to the Invesco * The tax consequences of the notes may be uncertain. You should consult your tax adviser regarding the
Solar ETF. U5, federal income tax conseguences of an investmant in the notes

The risks identified sbove are nat exhaustive. Please s=e "Risk Factors” in the prospectus supplement and the applicable product supplement and underlying supplement and “Selected Risk Considerations” in the
applicable preliminary prcing supplement for addtional infarmation.

Additional Information

SEC Legend: JPMorgan Chass Financial Company LLC and JPMorgan Chase & Co. have filed a registration statement {including a prospectus) with the SEC for any offerings to which thesa materials relate. Before you
irvest, you shoukd read the prospectus in that registration statement and the other documents relating to this offering that JPMorgan Chase Financial Cempary LLC and JPMorgan Chase & Co. has filed with the SEC for
more complete infarmation about JPMorgan Chase Financial Company LLC and JPMargan Chase & Co, and this offering. You may get these documents without cast by visiting EDGAR on the SEC web site at
wrwnw.sec.gov. Alternatively, JPMorgan Chase Financial Company LLC and JPMorgan Chase & Co., any agent or any dealer participating in the this offering will arrange to send you the prospectus and each prospectus
supplement as well as any product supplement, underlying supplement and preliminary pricing supplement if you sa reguest by calling tall-free 1-885.535-9248.

IRS Circular 230 Disclosure: JPMorgan Chase & Co. and its affiliates do not provide tax advice. &ccordingly, any discussion of ULS. tax matters contained herein {including any attachments) is not inbandad or written to be
used, and cannot be wsed. in cennection with the prametion, marketing or recommendation by anyone unaffiliated with JPMargan Chase & Ce. of any of the matlers addressed herein or for the purpose of avoiding U.S.
tax-related penalfies,

Invesiment suitability must be determined individually for each investar, and the financial instruments described herein may net be suitable for all investors. This information is not intended to provide and should nat be
relied upon as providing accounting, kegal, regulatony or tax advice. Investors should consult with their own advisers as to these matters.

This material is not a product of JP. Margan Research Dapartmants.

Free Wiiting Prospectus Filed Pursuant to Rule 433, Registration Statement Mos, 333-236650 and 333-236658-01
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