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The fellowing is & summary of the terms of the notes offered by the preliminary pricing supplement hyperlinked balow.

Summary of Terms

lssuer:

Guarantor:

Minimum Denomination:
Fund:

Pricing Date:

Final Review Date:
Maturity Date:

Review Dates:

Contingent Interest Rate:

Interest Barrier”
Trigger Value:
CUSIP:
Preliminary Pricing
Supplement:
Estimated Value;

Automatic Call

JPMorgan Chase Financial Caompany LLC

JPMorgan Chase & Co.

$1.000

ARK Innovation ETF

May 25, 2021

Movernber 25 2022

Movember 30, 2022

Manihly

Between 8.00% and 11.00%* per annum, payable monthly at a rate of betwean 0.75% and 0.91687%"*, if
applicable

An amountthat represents 60.00% of the Initial Value
48132UBE2

http-Vsp jprorgan. com/documenticusin'd8 132UEBE 2'doctype/Product Termshest/document pdf

The estimated value of the notes, when the terms of the notes are set, will not be less than $800.00 per
51,000 principal amount note. For information about the estimated value of the notes, which likely will ba
lowier than the price you paid for the noles, please see the hyperlink above.

If the closing price of one share of the Fund on any Review Data (other than the first, second and final Review Dates) is graater than or aqual i
the Initial Value, the notes willbe automatically called for a cash payment, for each 51,000 principal amount nele, egqual ta (a) 31,000 plus(b)
the Contingent Interest Fayment applicable to that Review Date, payable on the applicable Call Setiiement Date. Mo further payments willbe

made on the notes.

Payment at Maturity

If the: nodes have not been autematically called and the Final Walue is greater than or equal to the Trigger Value, you will receive a cash payment

at maturily. for each 1,000 principal amount note, equal to {a) $1.000 pius () the Contingent Inferest Payment applicable to the final Revew

Dot

If the notes have not been automatically called and the Final Value is less than the Trigger Value, your paymentat maturity per 51,000 principal
amiount nate will be calculaied as follows:

£1,000 + (£1,000 = Fund Retumn)

If the nefes have not been adtomatically called and the Final Value isless than the Trigger Value, you will lose marg than £0.00% of your
principal ameunt af matunty and could lose all of your principal amaunt at maturily.

Capitalizedterms used but not defined herein shall have the meanings set forth in the preliminary pricing supplement.

Any payment on the notes is subjectto the credit risk of JPMorgan Chase Financial Company LLC, as issuer of the notes, and the credit risk of
JPMargan Chase & Co., as guarantor of the notes.
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Hypothetical Payment at Maturity™

Payment At Maturity (gssuming
9.00% per annum Contingent
Interest Rate)

Fund Return

60.00% $1,007.50
A40.00% $1,007.50
20.00% 51,007.50

5.00% $1,007.50
0.00% 51,007.50
=10.00% 51,007.50
-20.00% $1,007.50
-A0L00% $1,007.50
-40.01% $599.90

-B0.005% 3400.00

-20.00% 520000
-100.00% 50,00

This table does not demonstrate how your interest payments can vary over
the term of yaur potes.

Contingent Interest

*If the notes have not been autamatically called and the closing prica of ane
share of the Fund an any Review Dateis greater than or equal tathe Interest
Barrier, you will receive on the applicable Interest Payment Date for sach
21,000 principal amount note a Contingent Interest Fayment equal to
between $7.50and 59,1567 leguivalent Lo an interest rate of betwean 9.00%
and 11.00% per anaum, payable at a rate of between 0.75% ard 0.91667% per
manthj.

"*The hypothetical payments on the notes shown above apaly anly if you hold
the nates for thelrentire term or until automatically called, These
hypotheticals do not reflect fees or expenses that would be assoclated with
any sake in the secondary market. IF these Fees and cxpenses were incuded,
the hypothetical payments shown above would eely be lower
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Selected Risks Selected Risks (continued)

= Your investmentin the nates may resultin a loss. The notes do nol guarantee any return of principal. = The estimatedvalue of the nates will be lawer than the original issue price (prce Lo public) el the neles.

= The nates de rot guarantes the payment of interest and may not pay interest at all, = The estimated value of the nates is determined by reference 1o an internal funding rate.

= Any paymenton the notes is subject to the credit risks of JPMorgan Chase Financial Company LLC and = The estimated value of the notes does nat represent future values and may differ fram cthers’ estimates,
JPMargan Chase & Co. Therefore the value of the noles prior to maturity will be subject to changesin * The value of the notes, which may be reflected in cusiomer account statements, may be higher than the
the market's view of the ereditworthiness of JPMargan Chase Financial Company LLG or JPMargan then current estimated value of the notes for a limited time period.
Chase & Co + Lackof liquidity; J.P, Morgan Securities LLC {wha we refer to as JPMS) intends to offer to purchasethe

+ The appreciation potential of the notes is limited to the sum of any Contingent Interest Payments that notes in the secondary market but is not required to do so. The price, if any, at which JPMS will be willing
may be paid ever the term af the nates. 1o purchase nates fram you inthe secondary market, if at all, may result in a significant loss af your

= The benefit pravided by the Trigger Value may terminate on the final Review Date principal,

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

+ Mo dividend payments or voling rights. including acting as calculationagent and hedging our obligations under the notes, and making the

+ Aninvestment in the nofes is subject fo risks associated with actively managed funds. assumplionsused to determine the pricing of the notes and the estimated value of the notes when tha

+ The performance and market value of the Fund, partcularly during periods of marketvolatility, may not terms of the notes ane set. It is possiblethat such hedging or other trading activities of J.P_ Morgan or its
carrelate with the performance of the Fund's nel assel value per share, affiliates could resull in substantialreturns for J.P. Mergan and its affiliates while the value of the noles

= The nates are subject to the risks associated with disruptive innevation companies. decline.

+ The nates are subject to the risks relating to cryptocurrencies and related investments. + The tax consegquencesof the notes may be uncartain. You should consult your tax adviser ragarding the

= The notes are subject to the nsks associated with mid-size, small and micro-capitahzation stocks. U5, federal incorme tax consequences of an investment in the notes.

The nates are subject to the risks associated with non-LLS. securities.

The nates are subject to emerging markets risk,

The nates are subject o currency exchange risk.

Recent execulive orders may adversely affect the perfarmance of the Fund,

The anti-dilution pratection far the Fund is limited,

As a finance subsidiary, JPMorgan Chase Financial Company LLC has no independent aparations and
has limited assets.

+

.

The risks identifiedabove are not exhaustive. Please see "Risk Factors” in the prospectus supplementand the applicable product supplement and “Selected Risk Considerations” in the applicable preliminary pricing
supplement for additional infarmation.

Additional Infarmation

SEC Legend: JPMorgan Chase Financial Company LLC and JEMorgan Chase & Co. have filed a registration staterment {(including a prospectus) with the SEC for any efferings to which these materials relale. Before you
invest, yeu should read the prospectus in that registration statement and the elher documents relating ta this effering that JPMergan Chase Financial Company LLS and JPMergan Chase & Co. has filed with the SEG for
miore complete information about JPMorgan Chase Financial Cempany LLC and JPMargan Chasa & Co. and this offering. You may get these documeants withoutcost by visiting EDGAR on the SEC web site at

warw. s5ec.gov. Allernatively, JPMorgan Chase Financial Company LLC and JPMorgan Chase & Co., any agentar any dealer participating in the this offering will arrange to send you the prosp and each prosp
supplement as wellas any product supplement and preliminary pricing supplement if you so request by calling talkree 1-865-535-9248.

IRS Circular 230 Disclosure: JPMorgan Chase & Co. and its affiliates do not provide tax advice. Accordingly, any discussionof US. tax matters confained harein (incleding any attachments)is not intended or written o be
used, and cannot be used, in connectionwith the pramotion, marketing or recommendation by anyane unaffiliated with JPMaorgan Chase & Co, of any of the matters addressed hereinor for the purpose of avaiding U 5.
tax-related penalties.

Investment suitability mustbe determinedindividually for each investar, and the financialinstruments describedherein may not be suitable for all investors. This information is net intended to provide and should not be
relied upon as providing acceunting, legal, regulatory or tax advice. Investors should consult with their cwn advisers as to these matters.
This materialis not a product of J.P. Morgan Research Departments.

Free Writing Prospectus Filed Pursuant to Rule 433, Registration Statement Mos, 333-Z38658 and 333-2366855-01
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