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2.5yr Uncap ional Buffered Return Enhanced Notes linked to Le " Performing of SX5E/EFA
The following is a summary of the terms of the notes offered by the preliminary pricing supplemeant hyperlinked below. H _\:.'_fj othetical Total Returns**
Summary of Terms _ . i
O o S,
Issuer: JPMorgan Chase Financial Company LLC i
Guarantor: JPMorgan Chase & Co. =
Minimum Denomination: ~ $1,000
Underlyings: EURC STOXX 50% Index and iShares® MSCI EAFE ETF E
Pricing Date: Qelober 29, 2021 =
Observation Date: April 28, 2024 g
Maturity Date: May 2, 2024 =
Upside Leverage Factor:  Allsast1.25°
Buffer Amount: 10.00% = : ; : .
Payment At Maturity: If the Final Walue of each Underlyingis greater than its Initial Value, your payment at maturity per s e - i = S
$1.000 principal amaunt note will be calculated as follows: Lacon: Pe ey I Azt
51,000+ ($1,000 = Lesser Performing Underlying Retum = Upside Leverage Factor)
If (i} the Final Value of one Underlying is greater than its Initial Value and the Final Value of the . Lesser Performing N
alher Underlying is equal to its Initial Value or s less than its Initial Value by up to the Buffer ‘951‘““' 'I'F”?l‘cm'““ Underlying Absolute ot on tha
Amount or (i) the: Final Value of each Underlying is equal to its Initial Value or is less than its Initial EOERTIE LS Underlying Returm B
Value by up to the Buffer Amount, your payment at maturity per $1,000 principal amount note wil
be calculated as fallows: £5.00% WA a1.35%
1,000+ (51,000 = Absclute Underying Retum of the Lesser Performing Underlying)
_ ) ) i 50,00% WA 62.50%
This payout formula resulls in an effective cap of 10.00% on your relurm af maturity if the Lesser
Performing index Return is negative. Under these limited circumstances, your maximum payment 40.00% N D
at maturity is §1,100.00 per §1,000 principal amaount note. T750%
. ) - I 30.00% M :
If the Final Valua of either Underlying is less than its Initial Value by more than the Buffer Amaount,
your payment at maturity per §1,000 principal amount note will be calculated as follows: 20.00% N 25.00%
51,000 = (81,000 % (Lesser Perfarming Undearlying Return + Bulfer Amount)) AT
I the Final Valve of either Underying is less than its Initial Value by mara than the Buffer Amourt, 10.00% LY '
you will lose some or most of your principal amount at maturify. i NJA B.25%
cusip: 43132WEA2 .
Preliminary Pricing 0.00% 0.00% 0.00%
Supplement: hiip:isp jpmorgan. comidocument/cusip/481 320WEAS doctvpe/Product Termsheetdocurnent pdf SR R P
Estimated Value: The estimated value of the notes, when the terms of the notes are set, will not be less than $920.00 per 51,000 : ;
principal amaunt note. For more information about the estimated value of the notes, which likely will be lawer than the price you -15.00% N _5.00%
paid for the notes, please see the hyperlink above.
Any payment on the ncées is subject o the credit risk of JPMorgan Chase Financial Gempany LLE, as issuer af the nofes, and the credit risk of JPMargan Chase -20.00% M -10.00%
& Co., as guararior of the netes,
* The actual Upside Leverage Factorwill be provided in the pricing supplement and will not be less than 1.25 -40.00% N/ -30.00%
“*Refiects Upside Leverage Facior equal 1o the minimum Upside Leverage Factor set forh herein, for ilustrative purposes,
The “tatal retum™ as used above is the rumber, axpressed as a paroentage, that resuls from comparing the payment at maturity per 51,000 principal ameunt nate t2 -B0.00% Nja ~70.00%
$1,000,
Tha hypathatizal retums shawn above apphy anly ak maturity, These hypsthaticals do net reflect feas or that wioukd be with any sala in the -100.00% M -90.00%
secondary market. If these fees and expenses were inchuided, the hypathetical returns shown above waoukd likely be lower,
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2.5yr Ur 1al Buffered Return Enhant er Performing of SX5E/EFA
Selected Risks Selected Risks (continued)
+ Your investment in the notes may result in a loss, The notes do not guarantee any return + The estimated value of the notes will be lower than the original issue price (price to public) of
of principal. the notes.

Yaur maxinmum gain on the notes is limited by the Buffer Amount if the Lesser Performing
Underlying Return is negative,

The estimated value of the notes is determined by reference to an internal funding rate.
The estimated value of the notes does not reprasent future values and may differ from

+ Any payment on the notes is subject to the credit risks of JPMorgan Financial Company others’ estimates.
LLC and JPMorgan Chase & Co. Therefore the value of the notes prior to maturity will be + The value of the notes, which may be reflected in customer account statements, may be
subject to changes in the market's view of the creditworthiness of JPMorgan Chase higher than the then current estimated value of the notes for a limited time peroed.
Financial Company LLC or JPMorgan Chase & Co. = Lack of liquidity: J.P. Morgan Securities LLC (who we refer to as JPMS) infends to offer to
« Yau are exposed 10 the nisk of decline in the level of each Underlying. purchase the notes in the secondary market but is nol required 1o do so, The price, ifany, at
« Yaur payment at maturity will be determined by the Lesser Performing Underlying, which JPMS will be willing to purchase nates from you in the secandary market, if at all, may
+ Mo interest payment, dividend payments or voting rights. result in a significant loss of your principal.
+ The notes are subject to the risks associated with non-U.S. securities. + Potential conflicts: We and our affiliates play a variety of roles in connection with the
« The notes do not provide direct exposure to fluctuations in foreign exchange rates with issuance of noles, including acting as caloulation agent and hedging our obligations under
respect o the Index. the notes, and making the assumpticns used to determine the pricing of the notes and the
+ The Fund is subject to management risk. estimated value of the notes when the terms of the notes are set, It is possible that such
+ The performance and market value of the Fund, particularly during periods of market hedging ar other trading activities of J.P. Morgan ar its affiliates could result in substantial
volatility, may not correlate with the performance of the Fund's underlying index as well as returns for J.P. Morgan and its affiliates while the value of the notes decline.
1he net assel value per share. + The tax consequences of the noles may be uncertain, You should consult your tax adviser
» The notes are subject to currency exchange risk with respect to the Fund. regarding the U.S. federal income tax consequences of an investment in the notes.

+ As a finance subsidiary, JPMergan Chase Financial Company LLC has no independent
aperations and has limited assets.

The risks identified above are not exhaustive. Please see "Risk Factors” in the applicable preduct supplement and underlying supplement and “Selected Risk Censiderations” in the applicable
preliminary price supplement for additional infaormation.

Additional Infarmation

SEC Legend: JPMorgan Chase Financial Company LLC and JEMorgan Chase & Co. have filed a registration staterment {(including a prospectus) with the SEC for any efferings to which these materials relabe. Befare you
invest, yeu should read the prospectus in that registration statement and the ether documents relating ta this effering that JPMergan Chase Financial Company LLS and JPMergan Chase & Co. has filed with the SEG for
miore complete information about JPMorgan Chase Financial Cempany LLC and JPMargan Chasa & Co. and this offering. You may get these documeants withoutcost by visiting EDGAR on the SEC web site at

warw. s5ec.gov. Allernatively, JPMorgan Chase Financial Company LLC and JPMorgan Chase & Co., any agentar any dealer participaling in the this offering will arrange to send you the prosp and gach prosp
supplement as wellas any product supplement, underlying supplementand preliminary pricing supplement if you so request by calling tal-free 1-886-535-5248.

IRS Circular 230 Disclosure: JPMorgan Chase & Co. and its affiliates do not provide tax advice. Accordingly, any discussionof US. tax matters confained harein (incleding any attachments)is not intended or written o be
used, and cannot be used, in connectionwith the promotion, marketing or recommendation by anyane unaffiliated with JPMargan Chase & Co, of any of the matters address herein or for the purpose of awiding LS. tax.
related penalties.

Investment suitability mustbe determinedindividually for each investar, and the financialinstruments describedherein may not be suitable for all investors. This information is net intended to provide and should not be
relied upon as providing acceunting, legal, regulatory or tax advice. Investors should consult with their cwn advisors as to these matters.
This materialis not a product of J.P. Morgan Research Departments.

Free Writing Prospectus Filed Pursuant to Rule 433, Registration Statement Mos, 333-Z38658 and 333-2366855-01
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