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13mo Capped Dual Directional Bu

fered Equity Notes linked to Lesser Performing of SPX/RTY

The fellowing is a summary of the terms of the notes offered by the preliminary pricing supplement highlighted belaw.
Summary of Terms

Hypothetical Total Returns*

Issuer: JPMargan Chase Financial Compary LLC e s R
Guarantor: JPMomgan Chaze & Co.
Minimum Denomination:  $1,000 SR .
Index: S&P 500* Index and Russell 2000% Index e e
Pricing Date: Jure 30, 2021 H
Observation Date: August 1. 2022 E
Maturity Date: August 4, 2022
Maximum Upside Return: At least 8.50%"
Buffer Amount: 10.00%
Payment At Maturity: If the: Final Value of each Index is greater than its Initial Value, your payment at maturity per
1,000 principal amaunt note will be calculated as follows: U Pt P
1,000 + (51,000 > Lessar Performing Index Return), subject to the Maximum Upside Return
If {iy the Final Value of one Index is greater than its Initial Value and the Final Value of the other | B . Lesser Parforming S )
Indsx is equal to its Initial Value or is less than its Initial Valus by up to the Buffer Amount or (i} the ESsPEMIING Invex Absoiute Tndax |0 e on e
Final Value of each Index iz egual 1o itz Initial Value or is less than itz Initial Value by up to the = Redum =
Buffzr Amaunt, yaur payment &t maturity per 51,000 principal amount note will be caloulated as
follows: 65.00% (TN B.50%

1,000 + {51,000 = Absolute Index Return of the Lesser Performing Index)

This payout farmula results in an effective cap of 10.00% on your refurn at makusty if the Lesser
Performing index Retum is negative. Undsrthese limited circumstances, your maximum payment 30.00% NIA B.50%
af matunty 1s 31, 100,00 per 31,060 pancipal amount note.

A0.00% (1 B.50%

) - ) R 20,00%: MIA B.50%
If the Final Yalue of either Index is less than its Initial Walue by more than the Buffer Amcunt, your -
paymant at maturity per $1,000 principal amount nate will be calculated as fallows: 10.00% s B.50%
$1.000 + [$1,000 % (Leszer Perfarming Index Return + Buffer Amount)]

If the Final Value of either Index is less than its Initial Walue by more than the Buffer Amount, you 8.50% MiA B,50%

will lage some or mast of your principal amaunt at maturity. =
CUsIP: AB13ZUHNG e M 200
Preliminary Pricing 0.00% MiA 0.00%
Supplement: hitto:ffep ipmoran comddocumenticusip/d4a1 32U HME ! Product Temsheet!docurnent pdf
Estimated Value: The estimated value of the notes, whan the terms of the notes are sat, will not be less than $900.00 per -10.00% 10.00% 10.00%
31,000 principal amount note. For more information about the estimated value of the notes, which likely will be lower than the 15.00% Nk .5.00%
price yau paid for the nates, please saa the hyperink above. 5 2 =
AT PEYMAENT £ tha notes |= subjecs b3 the crac risk of JFMorgan Chasa Financisd Campany LLC, 35 issuer of 1ha notes, and the craditnisk of JPMargan -20.00% MiA -10,00%
Chasa & Co., a5 guarantor of the notss.
" The sclual Maximum Upside Raturn will be provided in the prcing supglamant and will nol be less than 8.50%. 40.00% P& -30.00%
“*Raflects Maxemum Lipskie Retum aqual 1o the minimem Masimum Upside Retum sat forih harein, for Blustrasve puposes e o T
The “fobial returi” a5 uséed abawe is he number, sxpressed a5 a percentage, hal resulls fram comparieg 1he payment ot maturity per 31,000 princigal amaunt note 5 T
o Sl =100.00% A -50.00%
Thee bypeathistical reburng shian abewe aspply anly 2l maturity, These hypatfelicals do nat refect fees or axpenses that woald b with ary sale in b

sacondary markat. If these feas and expenses wera included, tha hypoihatical raburns shewn abova wauld likely be kower,
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Selected Risks (continued)
+ The estimated value of the notes will be lower than the onginal issus price (price ta public) of

Selected Risks

Your investment in the notes may result in a loss. The notes do not quarantee any return the notes
of principal. - The estimated value of the notes is determined by reference 1o an intemal funding rate
« Your maximum gain on the notes is limited to the Maximum Upside Retumn if the Lesser . Y ; " :

The estimated value of the netes does not represent future values and may differ from
others’ estimates.
+ The valug of the notes, which may be reflected in custamer account statements, may be

Performing Index Return is positive.
Your maximum gain on the nale is imited by the Buffer Amount if the Lesser Performing

Index Return is negative, . . Ak .
. ) o : . higher than the then current estimated value of the notes for a limited time penod.
* Any payment on the notes is subject to the credit risks of JPMorgan Financial Company .y a0y of liquidity: J.P. Morgan Securities LLG (who we refer to as JPMS) intends to offer to
LLC‘. and JPMnrganlt}hase & Cn_lThlerstore the uaI!.la of trje notes prior to maturity will be purchase the notes in the secondary market but is not required to do so. The price, if any, at
subject to changes in the market's view of the creditworthiness of JPMorgan Chase which JPMS will be willing to purchase noles fram you in the secondary market, if at all, may

Financial Company LLC or JP Morglan (_Zhase & Co. result in a significant loss of your principal.
You are exposed lo Ihﬁ "Sk.;:’f decline in tha lavel of each l”'d'i:" ina I Potential conflicts: Ve and our affiliates play a variety of roles in conneclion with the
Your payment at maturity will be delermined by the Lesser Performing Index. issuance of notas, including acting as calculation agent and hedging our abligations under

Mo interest payment, dividend payments or voting rights. the nates. and makin . f 5
: : i g the assumptions used to determine the pricing of the notes and the
JPMergan Chase & Co. is currently one of the companies that make up the S&P 500¢ estimated value of the notes when the terms of the notes are set. It is possible that such

Index, B ) k ) ] 2 hedging or other trading activities of J.P. Margan or its affiliates could result in substantial
The notes are subject to the risks associated with small capitalization companies. retums for J.P. Morgan and its affiliates while the valus of the notes decline.

Az ﬂllmnce sduasidilgrg, ": Morgan Chase Financial Company: LLC:has i independant The tax consequences of the notes may be uncertain. You should consult your tax adviser
operations and has limited assets. regarding the U3 federal income tax consequences of an investment in the notes.

s ow

.

The rizks identifiad above are not exhaustive. Please see “Risk Factors” in the applicable product supplement and underlying supplement and “Selected Risk Considerations” in the applicable
preliminary price supplement for additional information,

Additional Information

SEC Legend: JPMargan Chase Financial Company LLC and JPMorgan Chase & Co. have filed & registration statement {including & proapectus) with the SEC for any offerings to which these materials relate, Before you
imvest, you should read the prospectus in that registration statement and the other documents nelating to this offering that JPMorgan Chaze Financial Company LLC and JPMorgan Chase & Co. has filed with the SEC for
more complete infarmation about JEMorgan Chase Financial Company LLE and JEMorgan Chase & Co. and this offering, You may get these documents without oost by visiling EDGAR on the SEC web site at
woww.gec.gov. Alternatively, JPMorgan Chase Financial Company LLC and JPMergan Chase & Co., any agent or any dealer participating in the this offering will arange to send you the prospecius and each prospectus
supplement as well as any product supplement, underlying supplement and preliminary pricing supplement if you 2o request by calling tall-fres 1-B66-535-9248.

IRS Circular 230 Disclosure: JPMorgen Chass & Co. and its affilistes do not provide tax advice. &ccordingly, any discussion of ULS. tax matters contained herein {including any attachments) is not intended or written fo be
used, and cannot be used, in connection with the promotion, marketing or recommendation by anyene unaffiiated with JPMorgan Chase & Co. of any of the matters address herein or for the purpose of avoiding LS. tax-
related penalties

Investrment suitabiity must be determined individually for each investor, and the financial instruments described herein may not be svitable for all investars. This information is not infended ta prowvide and should not be
relied upon as providing accounting, legal, regulatory or tax advice. Investars should eonsult with their own advisors as 1o these matters,

Thiz material is nat a product of J.P. Margan Research Departments.

Fres \Writing Prospectus Filed Pursuant to Rule 433, Registration Statement Nos. 333-2366059 and 333-235659-01
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