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Capped Buffered Return Enhanced Insight Motes Linked to the J.P. Morgan Quest Renewable Energy Thematic Basket (J

J.PMorgan

ine 2021)

The fellewing is a summary of the terms of the notes offered by the prefiminary pricing supplement hyperlinked below.

Summary of Terms
Issuer:

Guarantor:

Minimum Denomination:
Basket:

Stock Weight:

Indlicative Bloomberg Tlcker:

Base Date:

Pricing Date:
Observation Date:
Maturity Date:

Upside Leverage Factor:
Maximum Return:
Buffer Amount:
Payment At Maturity:

CUsIpP:
Preliminary Pricing
Supplefnent:
Estimated Value:

JPMorgan Chase Financial Company LLG

JFWergan Chase & Co.

51,000

J.P. Morgan Quest Renewable Energy Thematic Basket (June 2021) {the "Basket"), an unequally weighted
bazket consisling of 62 Reference Stocks of LS -listed companies associated with the de 1t or rollout
af renewable energy, as speciied under Annex &

Wilh respect 1o each Reference Stock, the weight of that Reference: Stock in the Basket as of the Base Dale, as
specified under Annex A, The effective weight of each Reference Stock in the Basket over the term of the
notes will fluctuate.

Alzvel of the Basket may be pubkshed on the Bleemberg Professional® service {*Bloomberg ') under the
Bloomberg ticker JFREMW.I. Any levels so published are for informational purposes only and are not binding
in any way with respact to the notes. Although that level may appear under that Bloomberg ficker during the
term of the notes, any such level may not be the same as the dosing level of the Basket determined by the
calculation agent for the Observation Dale. You will nod have any rights or claims, whether legal or ctherwise,
relating ko any informabion regarding that level (whelher displayed on Bloamberg or elsewherne) wilh respect o
the notes.

Payment

Hypothetica

— it Parhatraarce

Total Returns®*

wnanes Bagket Perlimants

JPMorgan Chase & Co., as guarantor of the notes.

April 22, 2021
June 30, 2021 #500 = - - A N e
June 30, 2023 B L L U (R
Juty &, 2023 Baskat Batum
1.50
‘:';}2:: 17.00%° Final Basket Value Basket Refurn . m;:';::;;; L
If the Final Basket Walue is greater than the Initial Baskest Value, your payment at maturity per $1,000 ipal
amount note will be calculated as follows: 165.00 65.00% 17.00%
51,000 + (51,000 = Basket Retumn = Upside Leverage Factor), subject to the Maximum Return 140,00 40.00%. 17.00%,
If the Final Basket Valua is equal to the Initial Easket Yalue or is less than the Initisl Baskat Valua by up to the
Buffer frmount, you will receive the principal amount of your noles at maturity, 120.00 20.00% 17.00%
11 the Final Basket Value i less than the Initial Basket Walue by mose than the Bulfer Amound, your payment at 117.00 17.00%: 17.00%
1,000 ipal wil lc:ulal 3
matusity per $1,000 principal amount note will be calculaled as follows: 110,00 10.00% 15.00%
51,000 # 51,000 « (Basket Return + Buffer Amaunt)]
i . " 105.00 5.00% 7.50%
Iftha Final Bashst Value is lass than the initial Baskst Valus by mors than the Buffar Amount, you will losa
some or most of pour prncigal amowt 58 mafuily. 101.00 1.00% 1.50%
48132053 100.00 0.00% 0.00%
bt 5 e e g, o n EurnenEus a1 32U IS o ctpelProduel_Termshestdasiment pdl 95.00 -5.00% 0.00%
The estimated value of the notes, when the tenms of the notes ane se1, will not be kess than S300.00 per $1,000 20.00 -10.00% 0.00%
principal amount note. For informsation about the estmated value of the nobes, which likely will be lawer than the
pric= wou paid for the notes, please see the hyperlink above. 20,00 -20.00% -10.00%
Any payment on the notes is subject to the credit sk of JPMorgan Chase Financial Company LLC, a3 imsuer of the notes, and the credit risk of 50.00 -40,00% -30.00%
* The actual Maxkimum Return will be provided in the pricing supplemeant and will not be less than 17.00%. 40,00 -60.00% -50.00%
“*Reflects Maximum Return equal to the minimum Maximum Retern set forth herein, for llustrative purposes. 20,00 -80.00% -70.00%
The "total return” as used abowe is the number, expressed as & pencentage, that results from comparing the payment at matunity per 51,000 principal 0.00 -100.00% .90.00%

amaunt note to 51,000,

The hypathetical retums shown above apply only at maturity. These hypotheticals do not refizet fees or expenses that would be associated with any
£ale in the sacondary market. If these faes and expanses weara included, the hypothetical returns shown abaove would likely be lower.
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Selected Risks Selected Risks (continued)
- Yc_:urlinv;esWent in the notes may resultin a loss. The notes do not guarantee any retum of + The estimated value of the notes will be lower than the eriginal issue price (price te public) of the
principal. notes,

* Your maximum gain an the nuotes Is limited to the Maximum Return. ) The estimated value of the notes is determined by reference to an internal funding rate.

Any paymant on the noles is subject to the eredil risks of JPMorgan Chase Financial Company The estimated value of the nates does not represent future values and may differ from others’
LLC and JPMorgan Chase & Co, Therefore the value of the notes prior to maturity will be subject astimates.
1o changes in the market's wiew of the ereditworthiness of JPMorgan Chase Financlal Campany + The value of the notes, which may be reflected in customer account 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 to the risks of cormelation {of lack of correlation) of the Reference Stocks. + Lack of liquidity: J P. Morgan Securities LLG (who we refer to as JPMS) intends fo offer to purchase
No interest payments, dividend payments or voting rights. the notes in the secondary market but is not required to do so. The price, if any, at which JPMS will

The investment strategy represented by the Baskel may nol be successful. be willing to purchase notes from you in the secondary market, if at all, may resultin & significant
+ The Reference Stocks are concentrated in the electric utilities and multi-utilities sub-industries. loss of ygur ::linn::ipal. v o ' may s

* In some clr;umsl_ancas. 1.h_e_ payment you receive on the notes may bn_e based on the value of cash Potential conflicts: We and our affiliates play a variety of roles in connaction with the issuancs of
securilies (including securities of ather issuers) or other property distributed to holders of a notes, including acting as calculation agent and hedging our cbligations under the notes, and
Referen_oe_ St_c:-ck upcn t_he occurrence of a reorgamzatlon_e\._lem. making the sssumptions used to determine the pricing of the nates and the estimated valus of the

* The antidilution profection for the Reference Stocks are limited, ) notes when the terms of the nates are set. It is possible that such hedging ar ather trading activities

- Asa ﬁ!‘ame SUbS"jl?n‘f' JPMorgan Chase Financial Company LLG has no independent af J.P. Margan or its affiliates could result in substantial returns for J.P. Morgan and its affiliates
Sperations and has limited assels. while the value of the notes decline.

+ Tha fax conseguences of the nates may be uncerain, You should consult your tax adviser
regarding the U.S. federal income tax consequences of an investment in 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 praliminary pricing supplement for additional information.

Additional Information

SEC Legend: JPMargan Chase Financial Company LLC and JPMargan Chase & Co. have filed a registration statement (including a prospectus) with the SEC for any offerings to which thesa materials relate. Befare you
imvast, you should read the prospectus in that registration statement and the other documents relating to this affering that JPMorgan Chasa Financial Company LLC and JPMorgan Chase 8 Cao. 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 cost by visiting EDGAR on the SEC web site at
woanw.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 prospactus and each prospactus
supplement as well as any product supplement and preliminary pricing supplement if you so request by calling toll-free 1-566-535-9248.

IRS Circular 230 Disclosure: JPMorgan Chasa & Co. and its affiliates do not provide tax advice. &ccordingly, any discussion of LS. tax mattars contained herein (including any attachments) is not intanded or written to ba
used, and cannot be used, in conneclion with the prametion, marketing or recommerndation by anyone unaffiiated with JPMargan Chase & Co. of any of the matters addressed harein or for the purpose of avoiding U.S.
tax-related penattiss,

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

This matarial is not a product of J.P. Morgan Research Dapartments.

Free Writing Prospectus Filed Pursuant to Rule 433, Registration Statement Mos, 333-235655% and 333-2368659-01
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Annex A
Bloomberg Bloomberg Ticker Stock Weight
Reference Stock Ticker Symbaol Stock Weight® Reference Stock {continued) Symbol {continued) leontinued)*
Commen stock of NexiEra Energy, Inc, NEE 3.AT4E% Comrmon stock of The AES Caorporation AES 1.2625%
Commeon slock of American Electric Power Company, Ing. BEP EREE Commeon stock of Hannon Armstrong Sustainable Infrastructune Capital, Inc. HASI 1.2309%
Commen stock of General Electric Compary GE JAT4EN Comman stock of Cwens Corming ac 1.1877%
Commen stock of Dominicn Energy, Inc. ] JIT4E Comman stock of Hawaian Electric Industries, Inc. HE 1.1553%
Common stack of Duke Energy Corporation DK, 317G Camman slock of FuelCell Energy, Inc, FCEL 11121%
Commen stock of The Scuthern Company 50 3.1745% Common stock of Seuth Jersey Industries, Inc. s 0.9326%
Common stock of Xoel Energy Inc. XEL 3ATER Campmon slock of Pheg Power Inc PLUG .9286%
Commen shares of Consclidated Edison, Inc ED AATASH Comrmon slock of Power Integrations, Ine, PO 0.8854%
Comimen s1ock of Exelon Corporalticon ExC 31 TASE Comrmon stock of NiSourcs Inc. Wi 0.7450%
Commen stock of WEC Energy Group, Inc. WEC A 1T45% Comrnon stock Gibrattar Industries, Inc. ROCK 0.72534%
Common stock of The ‘Williams Cormpanies, Inc. WHE 317455 Common stock of IDACORE, Inc. [} 0,7234%
Common siock of CM3 Energy Corporation CMS 3ATAEH Caomman stock of Jacobs Enginesring Group Inc. J 0.BEI4%
Common sinck of OTE Energy Company DOTE 3ATAEH Class O common slack of Clearway Energy, Ing, CWEN 0.6262%
Comman stock of Vislra Corg. WET JATAER Camimon slack of Ormat Technologies, 1ne. ORA 06154%
Commaon ahares of Eversource Enengy [3 AAT45N Caommon stock of SunPower Corporation SPWR 0G04G%
Commen stock of Edison Intemational EIX 2.8910% Clzss A& comman stock of Bloom Enargy Corporation BE 0.5938%
Common stock of Sempra Energy ERE 2.4045%, Comman stock of Rogers Corparation ROG 0.4967%
Common stock of First Solar, Inc. FSLR 2 4205% Commeon stock of Clean Energy Fuels Corp, CLNE 0.4643%
Common stock of Digilal Reatty Trust, Ing, LR 236475, Class A commen stock of Covanta Hokding Corparation Cwia 0.4319%
Commen stock of Renswable Energy Groug. Ine. REGI 2.2TRA Caomman stack of FHM Resources, Inc. PHl 0.3905%
Commen slock of Ameren Corporation AEE 22243 Comrmon stock of H.B. Fuller Company FuUL 0.3995%
Common stock of Air Products and Chemicals, Inc. APD 2.2135% Clasz & common stock of Ameresco, Inc. AMRC 03T79%
Commen stock of Public Service Enterprise Group Incorporated PEG 2. 202T% Common stock of Black Hills Corporation BKH 0.3347%
Commen stock of Enphase Enargy, Inc. ENPH 2AT03% Class A common stock of 0TS Really Trust, Inc, oTs 0.2807%
Commen siock of Pinnacle West Capital Corporalion PN 1.6TBEY Comrnen slock of Chart Industoes, Inc, GTLS 0.2591%
Commaon stock of Avangrid, InG. AGR 1. BETE. Cammmon stock of Alexander & Baldwin, Inc. ALEX 0.2375%
Commen slock of ALLETE, Inc. ALE 1. 52455, Comrman shares of The Timken Campany TKR 0.2267%
Common stock of Generac Holdings Inc. GMRC 151405, Commaon stock of MGE Energy, Inc. MGEE 0.2159%
Commaen stock of Evergy. Inc. EVREG 1.7165% Common stock of ESCO Technologies Inc. ESE 0.2051%
Common siock of New Jersey Resources Corporation MR 1 ELEEH Cammon slock of Srgan, Inc, AGK 0A7T27%
Comman stock of Sunrun Ing, RLUM 1.5225% Campnon slock of Altra Industrial Maben Conp, Al 0. 1646%

“The Slock Weight of each Reference Slock reflects ils wesghl in the Basked a5 of the Base Dale, The effective weight of each Reference Slock in the Baskel will flustuate over the ferm of the noles,
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