North America Structured Investments

18mNC3m ARKK Auto Callable Contingent Interest Notes

The following is a summary of the terms of the notes offered by the preliminary pricing supplement hypedinked balow.

Summary of Terms

Issuer:

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

JEMorgan Chase Financial Company LLC

JPMorgan Chase & Co.

51,000

ARK Innavafion ETF

May 14, 2021

Mowvember 14, 2022

Mowember 17, 2022

Manthly

Betwean 10.00% and 12.00%* per annurm, payable monthly at a rate of batween 0083333% and 1.00%", if
applicabla

An amount that represents S0.00% of the Initial Value
48132TOEE

i men oy sip'd 6 5

The estimated value of the notes, whan the terms of the notes ane set. will not be less than $900.00 per
1,000 principal amount nota. For information about the estimated value of the notas, which likely will be
|zwar than tha price you paid for the notes, please sae the hyparlink above.

It the closing price of one share of the Fund on any Review Date (other than the first, second and final Review Dates) s greater than or equal to
Ih& Inital Value, the noles will be automalically called for & cash paymenl, o &ach 51,000 principal amount note, equsl 1o (a) 51,000 plus (&)
Ine Caontingent Interest Paymand applicable to that Review Datz, payable on the applicable Call Selement Date, Mo further payments will be

made on fhe notes.

Payment at Maturity

If the notes have not been automatically called and the Final Value is greater than or equsl to the Trigger Walue, you will recaive a cash paymant
&t maturity, for aach $1,000 principal amount note, equal to {a) 1,000 ples (b) the Contingent Interest Payment applicable to tha final Review

Diate.

If the: notes have not been automatically called and the Final Value is less than the Trioner Value, your payment at maturity per $1.000 principal
amount nete wil be caloulated as follows

31,000 + ($1,000 * Fund Retum)

if the notes have not been aviomaticaly calfed and the Final Value is lass than the Trigger Valuwe, you will lose mone than 40.00% of ypour
prncipal amount &t matuity and cowld loss all of yaur princioal amount af maiunty.

Capitalized terms usad but not defined herein shall hawe the meanings set farth in the preliminary pricing supplement,

Any payment on tha notas is subject to the credit sk of JPMorgan Chase Financial Company LLC, as issuer of the notas, and the cradit risk of
JPMorgan Chase & Co., as guarantor of the notas,

J.PMorgan

Hypothetical Payment at Maturity™

Paymeant At Maturity (Besuming

Fund Remim 10.00% per annum Contingent
Interast Rate)
B0L00% 51,008.3333
40,005 S1008.3333
20,005 51,008.3333
5.00% 51,008,333
0,007 51,0008, 3333
-10.00% 51,008.3333
-20.00% 51,008.3333
-40.00% $1,008.3333
-40,01% 5599,9000
50,0 S400,0000
-B0, 00 SE00,0000
-10000% 50,0000

This tahle daes net demanstrate baw yeur interest payments can vary oeer
the term of yeur nates.

Contingent Interest

*If the ratns hawe rat bean sutomatically called and the clesing price of ans
share of the Fund an any Review Date & greater than or equal to the Interest
Barrier, you will receive an the applicable intessst Payment Date far each
51,000 principal amaunt note a Cantingent Intersst Payment coual to
betwean 38,3333 and 310,00 lequivalent te an interest rate of between
100005 ard 12008 ger arnwa, payabde at a rate of between 033333 and
1,008 peer month).

**Thi bypothetical payments on thi notes shown abowe apply only IF you held
the notes for their entire term ar witil automatically called, These
fypatheticals da rat reflect fees or eapended thal wiukd be aiiaciabed with
any sake in the secondary market. If these fees and expenses were included,
the byprthetcal payments shawn ahove wauld likely be lower,
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Morth America Structured Investments

18mNC3m ARKK Auto Callable Contingent

elected Risks

our investment in the notes may resultina loss. The notes do not guarantes any return of principal,
The notes do not guarantes the payment of interest and may not pay interest at all.

Ay payment on the notes is subject to the credit risks of JPMorgan Chase Financial Company LLC and .
JPhorgan Chase & Co. Therefore tha value of the notes prior to maturity will be subject to changes in .
the market's view of the creditworthiness of JFMorgan Chase Financial Company LLC or JPMorgan

Chaze & Co.

The appreciation potential of the notes is imited 1o the sum of any Contingent Interest Fayments that

may be paid over the term of the notes.

The benefit provided by the Trigger Value may t2rminste on the final Review Date,

The autematic call fealure may force & polential early exit.

Mo dividend paymenls or voling rights.

Aninvestiment in the nates is subject to fsks associated with actively managed funds,

The performance and market value of fhe Fund, particulady during perods of market volatility, may not
correlate with the padarmance of the Fund's net asset value per share,

The notes are subject to the risks associated with disruptive innovation companies,

The notes are subject ko the risks relating to cryplocurrencies and related investments,

The notes are subject o the risks assodiated with mid-size, small and micro-capitalization stocks

The notes are subject to the risks associated with non-U.5. securifies,

The notes are subject to emerging markets risk.

The notes are subject to currency axchange risk.

Recent axecutive orders may adversaly affect the performance of the Fund.

Tha ant-dilution protaction for the Fund is limited.

A3 & finance subsidiary, JPMorgan Chase Financial Company LLC has no independent operations and

has limited asaets.

J.PMorgan

Interest Notes

Selected Risks (continued)

The estimated value of the notes will be lower than the original issue price {price to public) of the notes,
The estimated value of the notes is determined by reference to anintermal funding rate,

The estimated value of the notes does not represent future values and may differ from others’ estimates.
The value of the notes, which may be reflected in customer account statemantz, may be higher than the
then current estimated value of the nobas for a limited time period.

Lack of liguidity: J.P. Morgan Securities LLC {wha we refer to as JPMS) intends to offer to purchasa the
notes in the secondary market but is not requined 1o do so. The prce, f any. at which JPMS will be willing
to purchase notes from you in the secondary maket, if at all, may result in a significant loss of your
princlpal.

Petential conflicts: W and our alfiliates play a8 varlety of roles in conneclion with the ssuance of notes,
including acling as calculation agent and hedging our obligations under the notes, and making the
assumplions vsed o dslerming the pricing of the netes and the estimated value of the notes when the
terms of the nates are el It is possible that sueh bedaing or alher frading activities of JP, Morgan or its
affilixles could result in substantial returns for JP. Morgan and fs affiliales whils the vales of the nodes
decline

The tax consequences of the notes may be uncerain. You should consult your tax adviser regarding the
W5, federal income tax consequences of an investment in 1he notes.

The raks identified above are not exhaustive. Please see "Risk Factors” in the prospectus supplement and the appleable product supplement and “Selected Risk Conaiderations® in the applicable preliminary pricing
supplemsant for additonal infermation.

Additional Information
SEC Legend: JPMorgan Chass Financisl Company LLC and JPMergan Chase & Co. have filed a registration statemant ({including a prospectus) with the SEC for any offerings. to which these materials relsta. Before you
inwest, you should read the prospectus in that registration statement and the other documents relating 1o this offering that JPMorgen Chase Financial Company LLC and JFMorgan Chase & Co. has filed with the SEC for
more complete information about JFMorgan Chase Financial Company LLC and JPMorgan Chase & Co. and this offering. ¥ou may get these documents without cost by visiting EDGAR on the SEC web site &t

W ssc.gow. Altematively, JFMargan Chase Financial Company LLC and JPMorgan Chase & Co., any agent or any desler participating in the this affering will arrange o send you the prospecius and each prospectus
supplement as well as any product supplement and preliminary prcing supplement if you so request by celling toll-free 1-885-535-0248.

RS Cireular 230 Disclosure: JPAorgan Chase & Co, and its afiliates do not provide 1ax advice, Accordingly, any discusaion of U5, tax mallers contained hersin (including any allachmenis) is nod intended or writlen 1o be
uzed, and cannaot be used, in conneclion with the promotion, marketing or recommendabon by anyone unaffiliaied wilh JPMomgan Chase & Co. of any of the matters addressed herein or Tor the purpose of avaiding U5,
tax-related penallies,

Investrment suilability must be determined individually For each investar, and the financial instruments described hedgin may not be suitable for all investors, This information is nol intended to provide and should nat be
relied upan as providing accounting, legal, regulatory or fax advice, Investers should consull with their own advisers as o these maliers,
This material is not a product of J P, Morgan Research Departments,

Free Writing Prospectus Filed Pursuant to Rule 433, Registration Statement Mos, 222-236659 and 333-228855-01
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