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Tha following is 8 summary of the tarms of the notes offered by the preminary pricing supplement highlighted balow. Hypothetlc,a] Exam pleS Of Amouﬂis

SRRy 6 T Upon Automatic Call or at Maturity™

Issuer: JPMorgan Chasa Financial Company LLC
Guarantor: JPMorgan Chasa & Co. Lesser Performing Total Return at Total Retum at
Minimum Denomination: 31,000 Underlying Return Review Date® Maturity if not
Underlyings: Russzall 2000% Index and S&F 500% Indax al Review Date/ Automatically Called
Buffer Amount: 10.00% Ohbservation Date
Pricing Date: July 30, 2021
§5.00%: £.00% 65,00%
Review Date: August 2. 2022
Observation Date: January 28, 2023 50.00% B.00% 50.00%
Maturity Data: January 31, 2023
cusip: 48132UNID 40.00% 5.00% 40.00%
Preliminary Pricing
Supplament: hitp ag jpmergan comidocumentousipldE1 32 UV idactype/Produet._Termsheetdocument pdf cRND S Gt
10000% B.00% 10.00%

Estimated Value: The estimated value of the: nales, when the terms of the notes are set, will not be less than 5520,00 per $1,000
principal amaount note. For maore information about the estimated value of the notes, which Bely will be lower than the prics you paid for 5001 B00% £.008%
the notes, pleass see the hyperlink above. ’ .

0.00% B.00% 0.00%
“You may los= some or all of your principal at maturity. Ay payment on the notes is subject to the credit sk of JPMorgan Chase
Financial Company LLC, as issuer of the notes, and the credit risk of JPMargan Chase & Co.. as guarantor of the notes. -5 00% i, 0008
Automatic Call -10.00% A 0.00%%
If the closing level of each Underlying on the Review Date is greater than or equal to its Call Value, the notes will be aviematically
called for 2 cash paymeant, for 2ach 51,000 principal amount note, 2qual to (=) 51,000 plus {b) the Call Premiurn Amourt, payakbls an -20000% A -10.00%
the Call Settlernent Date. Mo further payments will be made on the notes.
IF the mofes are automatically called, you will nof banefit from e fealure fhal provides you with a return at maturily egual to e Lasser =30.00% BiA =20.00%
Pedforming Underlying Refum if fhe Final Vaie of each Underlying is grealer than s Initial Valus. Because Hiis feafure doss not appiy
fo the payment upon an sufomalic call, the payment upon an swomalic call may be significantly less than the papment af mafuty for -40.008%: MIA -30.00%
fhe same level of sppreciation i the Lesser Perfaming Underying.
[ -60.00% A -50.00%
Call Value Call Premium®*
100.00% At least 5.00% =H0.00% hiA ~T0.00%
Payment At Malurity i e S

If the notes have not been autematically called and the Final Value of each Undarlying is greater than its Initial Walue, your payment at
miaturity per 51,000 principal amaount nots will be calculated as follows:

51,000 + (31,000 » Lessar Performing Underlying Returm)
If the notes have naot besn automatically called and (i) the Final Waluz of one Underlying is greater than its Initial WValue and the Final
alue of the other Lnderlying is equal to its Initial Walue ar is less than its Iniial Value by up to the Buffer Amount o (i) the Final WValue

M — indicates that the notes would not be called and no payment would be madea.

* Reflects a call premium of 8.00% per annum. The call premium will be datermined
on the Pricing Date and will not be less than 8.00% par annum.

** The hypothetical returns on the notes shown above apply only i you hold the notes

of each Underlying is equal to its Initial Value or is less than its Initial Value by up to the Buffer Amount, you will receive the principal for their entire term or until autormatically called. Thess hypotheticals do not reflect
amount of your notes at maturly. fees or expenses that would be associated with any aale in the secendary market,
If the netes have not been autematically called and the Final Value of either Underlying is less than its Iniial Value by more than the If these fees and expenses were included, the hb,;yw‘em refurns wmglikely be
Buffer Armownt, your payment at maturity per $1,000 principal amaunt note will be calculated as follows: o,

$1.000 + [$1,000 = [Lesser Performing Underlying Returm + Buffer Ameount]]
1F the rofes have nof been aulormalically called and the Final Value of aifher Undedying is less Bhan its Initial Value by more than the
Buiffar Amownf, you will iose some ar most of your principal amownl &t maturnty.
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Selected Risks Selected Risks (continued)
= Yourirvestmant in the notes may resultin & loss. The notes do not guarantes any refurn of principal. s The esl!mated value of the notes will ke lower than the criginal issu_e price iprio_e to public) of the notes,
*  Any payment on the notes s subject to the eredit risks of JPMergan Chase Financial Company LLG + The estimated value of the notes is determinad by reference to an intemal funding rate

and JPMorgan Chase & Co. Thersfore the value of the notes prior to maturity will ba subject to changes  +  The estimated value of the notes does not represent future values and may differ fram others'

in the markat's view of the creditwaorthiness of JPMorgan Chase Financial Company LLC or JPMorgan estimates.

Chase & Co. » Thevalue of the notes, which may o reflected in customer account statements, may ks higher than
o If the notes are automatically called, the appreciation potertial of the notes is limited to the Call the then current estimated value of the notes for a limited time penod.

Prermiurm Ameunt paid an the notes. » Lack of liguidity: J.P. Morgan Securities LLC (wha we refer to as JPMS) intands to offer to purchasa
»  You are expased to the risk of decing in the level of each Underlying. the notes in the secondary market but is not required to do so. The price, if any, at which JPMS will be
= Your payment at maturity will be datermined by the Lassar Performing Underlying_ willing to purd\asa nigtas from you in the sacondary market, if at all, may result in & significant loss of
» The automatic call feature may force a potential early exit. your Pf_“'m'F's’-_ ) . ) ! ) .
» Nointerest payments, dividend payments or vofing rights. . Potential conflicta: We and our affiiates play a vanety of roles in connection with the issuance of notes,
+ JPMorgan Chase & Co. is currently one of the companies that make up the S&P 500% Index. including acting as calculation agent and hedging our chligations under the nates, and making the
« The notes are subject to the risks sssociatad with small capitalization atocks, assumplions used to determing the prcing of the notes and the esimated value of the noles when the
»  Asafinance subsidiary, JPMorgan Chase Financial Company LLE has no independent cperations and terms of the nofes are set. 1t is pessible that such hedging or alher trading activities of JF. Morgan or

has limited assals. its affiliates could result in substantial returns for JP. Morgan and ils affiliates while the value of the

nabes decling.

The tax consequences of the notes may be uncertain. You should consult your tax adviser regarding
the U.E. federal income tax consequences of an investmant in the notes.

Thea risks idantified above are not exhaustive. Please see “Risk Factors” in the prospectus supplemant and the applicable product supplement and underlying supplemant and *Selected Risk Considerations” in tha
appheable preliminary pricing supplement for additianal information.

Disclaimer

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 invast, you should read the prospectus in that registration statement and the other documents relating to this offering that JPMargan Chase Financial Company LLC and JPMorgan Chase & Co. has filed with the
SEC for mere complete information about JPMorgan Chase Financial Company LLC amd JPMorgan Chase & Co, and this offering, You may get these documents without cost By visiting EDGAR on the SEC web site at
wenw.sec.gov. Altematively, JFMorgan 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 prospacius
supplament. as well as any product supplemant, underlying supplement and preliminary pricing supplement if you so requast by calling tol-fres 1-866-535-9248.

IRS Cireular 230 Disclosure: JEMargan Chase & Co. and ils affiliates da net previde 1ax advice. Aceordingly, any discussion of ULE. tax maliers contained herein (ineluding any altachments] is ned intended or writlen to be
used, and cannot be wused, in connection with the promotion, marketing or recommendation by anyone unaffiliatad with JPMorgan Chase & Co. of any of the matters addressed herein or far the purpose of avaiding ULS.
tax-related penalfies.

Irwvestment suitability must be determined individually for ach investar, and the financial instrurments described herein may net be sutable far all imeestars. This information is nat intended to provide and shoukd not be
relied upen as providing accounting, legal, regulatary or tax advice, Investors should consult with their own advisers as 1o thess matters,

This material is nat 2 produst of J P, Morgan Research Departments

Frew Writing Prospectus Fed Pursuant to Rule 433, Registration Staterment Nos. 333-235659 and 333-235659-1
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