North America Structured Investments

18mNCem GLD/SLV Auto Callable Yield Notes

The following is a summary of the terms of the notes offered by the preliminary pricing supplement hyperinked below.

Summary of Terms

Issuer:

Guarantor:

Minimum Denomination:
Funds:

Pricing Date:

Final Review Date:
Maturity Date:

Raview Dates:

Interast Paymant Dates:
Interest Rate:

JPMergan Chase Financial Cempany LLG

JPMergan Chase & Ce.

$1,000

SPOR® Gold Trust and iShares® Silver Trust

June 22, 2021

December 22, 2022

December 28, 2022

Mandhly (after an initial si--manth nen-call pericd)

Monthiy

Al least 5.15% per annum, payable meoenthly ala rate of at least 0.42917%"

J.PMorgan

Hypothetical

Payment at Maturity™*

Lesser Performing Fund Return

Payment At Maturity {assuming 5.15%
per annum Interest Rate)

Interast Barrien!

Trigger Value: Wifith respect ta each Fund, an amount that represents 70.00% of its Initial Value
CUSIP: AF1IZUPHD

Preliminary Pricing

Supplement: hilip sp ipmorgan, com/doe:

The estimated value of the notes, when the ferms of the notes are set. will net B 1ess than $340.00
per 51,000 principal amaunt nabe. For information about the estimated value of the nabes, which
likely will be lower than the price you paid for the notes, please see the hyperink above.

Estimated Value:

Automatic Call

If the closing price of one share of each Fund on any Review Date (other than the final Review Date) is graater than or equal to its Initial Value.
thve notes will be automatically called for a cash payment, for each 1,000 principal amount note, equal to () $1,000 plus (k) the Interest
Payment for the Interest Payment Date occurring on the applicable Call Setiement Date, payable on that Call Setlernent Date, Mo further
payments will be made on the notes.

Payment at Maturity

If the nates have not keen automatically called and the Final Value of 2ach Fund is greater than or equal 1o its Trigger Walue, you will receive a
cash payment at maturity, for each $1,000 principal amount note, equal to {a) $1,000 plus () the Interest Payment applicable to the Maturity
Drates.

If the nates have not been automatically called and the Final VYalue of either Fund is bess than ils Trigger Value, your payment al malurity per
$1.000 principal amount note, in addition 1o the Interest Fayment applicable to the Maturity Date, will b2 calculated as follows;
41,000 + ($1,000 x Lesser Performing Fund Return)

if the notes have nof been sutomatically called and the Fins! Vale of either Fund is J2ss than its Tooger Value, you will fose more then 30.00%
of your principal amount af maturity and could lose all of your principal amount at maturify.

Capitalized terms used but not defined hersin shall have the meanings set forth in the preliminary pricing supplement.

Any payment on the notes is subject to the credit risk of JPMongan Chase Financial Company LLC, as issuer of the notes, and the credit sk of

¢ . . .
it nasej;.Eg Iﬁ'gurasnamﬁm tructured Investments | 1 800 576 3529 | jpm_structured

G0.00% 51,004.2917
40.00% PR
20.00% £1,004.2917
10.00% 10042917
I Sy 51,004.2317
0.00% £1,004.2917
5.00% £1,004.2517
30.00% £1,004.2917
ST $1,004.2917
-30.00% 7041917
-10.00% $604,2017
-B0.00% 5404.2017
j -100.00% 54,2917

Interest Payments

"I the notes have not been automatically called, you will receive on ead
Interest Payment Date for each §1,000 principal ameunt note an Intesast
Fayment equal to at least 33,2917 |aquivalent to an Interest Rate of at least
5.15% per annum, payable at a rate of at least 3.42917% per month),

**The hypothetical payments on the notes shown abowe apply enly if you hold
the notes for their entire term or until automatically called. These
heypatheticals de not reflect fees or expenses that wauld be assaciated with
ary sale in the secondary market. |f these fees and expenses were inclided,
the hypathetical payinenats shown abowe woald likely be lower.
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Selected Risks

Taur investment in e noles may resull inoa loss, The neles do nel guarantes any returm of pringipal.
= Any payment on the notes is subject to the credit risks of JPMorgan Chase Financial Company LLC and
JPMorgan Chase & Co. Therefore the walue of the notes prior o maturity will be subject to changes in
the market's view of the creditworthiness of JPMorgan Chase Financial Company LLC or JPMargan
Chase & Co,
The appreciation potential of the notes is limited to the sum of the Interest Paymenis paid over the term
of the: notes,
fou are exposad 1o the risk of decline in the price of cne share of each Fund.
Your payment st maturity will b2 determined by the Lesser Performing Fund.
The benefit previded by the Trigger Walue may terminate on the final Review Date,
The automatic call feature may force a potential early exit,
Mo woting rights or other rights with respect to either Fund or the commodities held by either Fund.
The Funds are nat investment companies or commodily pools and will not be subgect 1o reguiation under
the Investment Company Act of 1840, a5 amended, or the Commaodity Exchange Act of 1938,
The performance and market value of each Fund. particularly during periods of market wolatility, may not
corelate with the pefarmance of that Fund's undedying commodity as well as the net asset value per
share,
The notes are sukbjact to the risks associated with gold.
The notes are subject o the risks associated with silver.
There are rigks relating to commaodities trading on the London Bullion Market Azsociation,
Single commodity prices tend to be more volatile than, and may not correlate with, the prices of
commadilies generally.
The anfi-dilution pratection fer the Funds is limited,
As a finance subsidiary, JPMorgan Chase Financial Company LLC has no independent aperations and
Fvs lirnited assets,
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elected Risks (continued)

The estimated value of the notes will Be lower than the anginal issue price (prce 1o public) of the nates,
The estimated value of the notes is determined by reference 1o an internal funding rate.

The estimated value of the notes does not represent future values and may differ from gthers’ estimates.
The value of the notes, which may be reflected in customer account statements, may be higher than the
then currant estimated value of the notes for a limited time peried,

Lack of liquidity: J.P. Morgan Securities LLC {who we refer to as JPM3) intends to offer to purchase the
nates in the secondary market bud is not required to da so, The price, if any, at which JPMS will be willing
to purchase notes from you in the secondary market, if st 2ll. may result in 2 significant loss of your
principal.

Potential conflicks: We and our affiliates play a variety of roles in connection with the issuance of notes,
imcluding acting as calculation agent and hedging our chligations under the notes, and making the
assumptions used to determing the pricing of the notes and the estimated value of the notes when the
terms af the notes are sel 11is possible that such hedging or other bading activities of JP. Margan or its
affiliates could result in substantial retums for J.P, Morgan and its affiliates while the value of the notes
decline,

The tax consequences of the nokes may be uncerain, You should consult your fax adviser regarding the
LS, federal income tax consequences of an investmant in the notes,

The risks identified above are not exhaustive. Please see “Risk Factors” in the prospectus supplement and the applicable product supplement and underlying supplement and *Selected Risk Considerations” in the

applicable preliminary pricing supplement for additional 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
imvest, you should read the prospectus in that registration statement and the other decuments relating to this offering that JPMorgan Chase Financial Company LLC and JPMorgan Chase & Co. has filed with the SEC for
mere complete information about JPMorgan Chase Finencial Company LLG and JPMorgan Chase & Co. and this offering. You may get these documents without cost by visiting EDGAR on the SEC web site at
wwnw.sec.goy. Alternativaly, JPMorgan Chase Financial Company LLG and JPMorgan Chase & Co.. any agent or any dealer participating in the this offering will arrange to send you the praspectus and each prospectus
supplement as well 32 any produst supplement, underying supplement and preliminary pricing supplament il you so request by calling tll-fres 1-B86-535.9248,

IRS Circular 230 Disclosure: JPMorgan Chase & Co. and its affiliates do not provide tax advice. Accordingly, any discussion of US. tax matters contained herein {including any attachments) is not inbended or written to be
used, and cannat be used, in connection with the promotion, maketing of recommendation by anyone unaffiliated with JPMoigan Chase & Co. of amy of the matters addressed hergin or for the purpese of avaiding us.

ftax-related penalties,

Investment suitabdity must be determined mdividually for each investor, and the financial instruments described herein may net be suitabie for all investors. This information is not intended Lo provide and should not be
relied upon as providing accounting, legal, regulatory or tax advice. Investors should consult with their own advizers a3 te thess matters.

This material is not a product of JLP. Margan Research Departmenis.

Fres Writing Prospectus Filed Pursuant to Rule 433, Registration Staterment Mos, 333-236559 and 333-236658-01
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