North America Structured Investments J .R Morgan
Syr SPX/RTY/NDX Auto Callable Barrier Notes

The fellowing is a summary of the lerms of the nates offered by the prefiminary pricing supplement hyperlinked below.
Summary of Terms

Hypothetical Examples of Amounts Upon

Issuer: JPMargan Chase Financial Cempany LLC Automatic Call or at Matu FIT}-'
Guarantor: JPMargan Chase & Co.
Minimum Denomination: $1,000 ) .
Indices: S&P 5007 Index, Russel Z000% Index and MASDAQ-100 Index® Pwﬁ:::: ng  TotalRetumat Total Retumat Total Astum at Ir.?::u:; = “n:t
Barrier Amount: With regpect Lo each Index, 65,004 of ils Initial Valug \ndex Return gy Tirst Review  Second R-;:.'im\.- Fourth Rr_;vic-.-a Aummmm”,"
Pricing Date: October 25, 2021 fevlew Date Lat Bate Bt Called
Final Review Date: Oclober 25, 2026
Maturity Date: Octoher 29, 2026 40.00% 5.00% 10.00% 20.00% 40.00%
Review Dates: Annually
CUSIP: A8132WFTI 20000% 5.00% 10,008 20.00% 20.00%
F'm_lirnlnary Pricing Supplement: T oraan i e urranlicusipr 1 SET AdoctypeProduct Temmsnees e pat 1 — p— p— e —
Estimatad Value: The estimated value of the notes, when the tarms of the notes are set, will nof be lass
than $880.00 per $1.000 principal amount nele. For information about the estimated 5.00% 5.00% 10.00% 20,00% 5.00%
value of the nates, which likely will b= lower than the price you paid for the nates,
please ses the hyperlink abova. 0.00% 5.00% 10,00% 20,00% 0.00%
You may |ese some ar all of your principal at maturity, Any gayment on the notes is subject t the credi risk of JPMargan Chase Financal
Company LLG, as issuer of the nates, and the credit rsk of JPMorgan Chase & Co, as guaranior of e notes. -5.00% NS H/A WA 0.00%
Automatlc Cﬁ” =20.00% Nf& MJA WA 0.00%
If the closing level of each Index an any Review Date (other than the final Review Date) iz greater than or equal to its Call
Value, the notes will be autematicalty called for a cash payment, for @ach $1.000 principal ameunt nete, edqual to {a) $1.000 -30,00% A /A (TS 0.00%
plus (o) the Call Premium Ameunt applicable to that Review Date, payable on the applicable Call Seftlement Date. Mo further
payments will b2 made on the notes. -35.00% ({118 MR MR 0003
Review Date Call Value Call Premium®
-35.01% MR NJA NiA -35.01%
First 100.00% Al leas! 5.00%
Second 100.00% At laast 10.00% -40.00% A A MR -A0.00%:
Third 100.00% Atleas! 15.00%
-50.00% (IH A MiA -60.00%
Feurlh 100.00% Alleast 20.00%
. -E0.00% A MR MA -30.00%
Payment At Maturity
. . . I ~100.00% '3 N, M, -
If the notes have not been automatically called and the Final Value of each Index is greater than its Inifial Value, your H b i R HEMTES
payment at maturity par $1.000 principal amount note will be calculated as follows:
31,000 + ($1.000 = Least Performing Index Refurn)
If thes notes have not baen automatically called and the Final Value of any Index is aqual to or lass than its Initial Valus but HiA = indicates that the notes woukd not be called on the applicable Review Date
this Final Value of each Index is greater than ar equal 1o its Barrier Amaunt, you will recehe the principal ameunt af your and ne payment weuld be made for that date.
notes at maturity, * Reflects a call premium of 5.00% per annum. The call premium will be determined

on the Pricing Date and will nol be less than 5.00% per annum.

If the notes have net been automatically called and the Final Value of any Index is less than its Barrier Amaunt, your d o
iy 4 e ** Mot all Review Dates reflected. The hypathetical refurns an the notes shawn

paymant at maturi 1.000 principal t note will be calculated as follows: ; ; i - .
nt at maturity per § principat ameunt n © calculated as foliows above apply only if you hold the notes for their entire term or until auiomatically

$1,000 + (31,000 » Least Performing Index Return) called. These hypothelicals do nal reflect fees or expenses thal would be associated
If tha nofes have not been automatically called and the Final Valuve of any indey is fess than ifs Barrier Amouni, you will lnse with any sale in the secondary market, If these fees and expenses were Included,

miee than 35 005 of your pomncipal amount al matanty and cowld ose all of your pancipal amoeun! al maludly. the hypothetical returns would likely be lower.
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Selected Risks Selected Risks (continued)

= Your investment in the notes may resultin a loss. The notes do not guarantee any return = The estimated value of the notes will be lower than the original issue price (price to public) of
of principal. the nates.

+ Any payment on the notes is subject 1o the credit risks of JPMorgan Chase Financial « The estimated value of the notes is determinad by referance 1o an internal funding rate,
Comparty LLC and JPMargan Chase & Co. Therefore the value of the notes prior to + The estimated value of the notes does not represent future values and may differ from others’
maturity will be subject to changes in the market's view of the creditworthiness of estimates.

JPMorgan Chase Financial Company LLC or JPMorgan Chase & Co. + The value of the notes, which may be reflected in customer account statements, may be

= |f the notes are automatically called, the appreciation potential of the notes is limited to the higher than the then current estimated value of the notes for a limited time pericd.
applicable Call Premium Amount paid on the notes. = Lack of liquidity: J.P. Morgan Securities LLC {who we refer to as JPMS) intends to offer to

+ You are exposad to the risk of decling in the level of each Index, purchase the notes in the secondary market but is not required to do so. The price, if any, at

+ our payment at maturity will ba determined by the Least Parforming Index, which JPMS will be willing to purchase notes from you in the secondary market, if at all, may

+ The benefit pravided by the Barrier Amount may terminate on the final Review Date. result in a significant lass of your principal.

+ The automatic call feature may force a potential early exit. + Potential conflicts: We and our affiliates play a variety of roles in connection with the issuance

+ Nointerest payments, dividend payments or voting rights. of notes, including acting as calculation agent and hedging cur obligations under the notes,

« JPMorgan Chase & Co. is currently one of the companies that make up the S&P 500% and making the assumptions wsed to determing the pricing of the notes and the estimated
Index. value of the notes when the terms of the notes are set. It is possible that such hedging or

+ The notes are subject to the risks associatad with small capitalization stocks, other trading activities of J.F, Margan or its affiliates could result in substantial returns for J.P.

+ The notes are subject to the risks associated with non-U. 5. securities. Margan and its affiliates while the value of the notes decline.

+ As afinance subsidiary, JPMergan Chase Financial Company LLC has no indepandent + The tax consequences of the noles may be uncertain. You should consult your tax adviser
aperations and has limited assets. regarding the U.S. federal income tax consequences of an investment in the notes.

The risks identified above are not exhausiive. Please see "Risk Facters™ in the prospecius supplement and the applicable product supplement and underlying supplement and "Selected Risk
Considerations” in the applicable preliminary pricing supplement for additianal information.

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 invest, you should read the prospectus in that registration statement and the other documents relating to this offering that JPMergan Chase Financial Company LLC
and JPMorgan Chase & Co. has filed with the SEC for more complete information about JPMorgan Chase Financial Company LLC and JPMorgan Chase & Co, and this offering. You may get
these documents without cast by visiting EDGAR on the SEC web site at www.sec.gov, Alternatively, JPMorgan Chase Financial Company LLC and JPMargan Chass & Co., any agent ar any
dealer participating in the this offering will arrange to send you the prospectus and each prospecius supplement as well as any product supplement, underlying supplement and praliminary
pricing supplement if you so request by calling toll-free 1-856-535-5248.

IRS Circular 220 Disclosure: JPMorgan Chase & Co. and its affiliates do not provide tax advice, Accordingly, any discussion of LS. tax matters containgd hergin (including any attachments) is
not intendad or written to be used, and cannot be used, in connection with the promotion, marketing or recommendation by anyone unaffiliated with JPMorgan Chase & Co. of any of the
matters addrassed herain or for the purpose of aveiding U.S. tax-related penalfies.

Investment suitability must be determined individually for each investor, and the financlal instruments deseribed herein may not be suitable for all investors. This infarmation is not intended to
provide and should not be relied upon as praviding accounting, legal, regulatory or tax advice. Investars should consult with their own advisers as to these mattars.

This material is not a preduct of J.P. Mergan Research Departrments.
Free wiiling Prospectus filed Pursuant o Rule 433; Regisiration Statermnent Nos, 333-235658 and 333-235855-01
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