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Insight Notes Linked to the J.P. Morgan Quest Renewable Energy Thematic Basket (Mar 2021)
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North America Structured Investments

The ollowing is a summary of the tarms ofthe notes offered b the prelminary picing supplement hyperlnked belov.

Summary of Terms

Hypothetical Total Returns

lasuer: JPMorgan Chase Financial Company LLC T -
Guarantor: JPMorgan Chase & Co.

Minimum Denomination: 1,000

Baskat: P Morgan Quest Renewabie Energy Thematic Baskel (ar 2021) (the “Basket), an unequally

weighied baske consistng of 53 Reference Stocks of U.5.sted companies associated wih the.
dovelopment o rollout o reneuable energy, as specifed under Annex A

Indicative Bloomborg Ticker: A levelof the Basket may be published on the Bloomberg Professionsi® senvice (‘Bloomberg')
under he Bloomberg ficker JFINREG1. Any levels 50 publshed are forinformational purposes.
only and are not binding in any way wih fespect 10 he notes. Athough that level may appear
under hat Bloomberg ficker during the ferm of the notes, any such level may not be the same as
the closing levelof the Basket deermined b the calculaiion agent o the Observaton Date.
You willnot have any rights or claims, whether lgal o otheruise, rlalng toany information
regarding that evel (hether isplayed on Bloomberg or elsenhere) wih espect 0 he notes.

[——

Pricing Date: Mareh 26, 2021
Obsorvation Date: Wiay 2,202

Way s, 2022

025 Total Return on
Payment At Maturity: At maturity you wil receive a cash payment. for sach $1.000 pincipal amount note, calculated as diie s

follows:

1,000 x (1 + Basket Retur - Basket Dedtuction)
In o event, however, il the payment at matury be les than 50.

1 tho Fina Basket Value i los than or oqual o the nital Basket Valus or doss not exceed the
Inital Basket Value by 0.25%. you wil lose some or alf of your prinipal amount at maturty.

cusi aB129KAV2
Prefiminary Pricing
Supplement: 5 pmorgan comidocumenticysipi12SKAV2idoctyperProdic Temmsheeidocument

Formae fmalon s e it ok of e e, i eyl 52 0w 1 1 iy 53 0 T, lss s he e above.
Ay payment on the notes s ubjectto the cred sk of JPborgan Chase Financial Company LLC, as ssuer of he noes, an th credt
ik of JPMorgan Chase & Co. 25 uaranior of the nots,

T “ttal etur o st above i he mmber xpress 3 percenta, hat st o comparin the pyment at ity er 1,000 vl
smount otet0$1000.

T hpothetcl etursshown sboveaply oy a maturity: Thes Pypethricls dono et e o axenses that would b assoted wihany
i the secondany kel hese et and e were e, he hypotheta s shown abowe ok ey e ower.
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Selected Risks Selected Risks (continued)
Vo esmentin h s oy ki o The 1t ot o ay s of The estmated valusof ha note il bolwer than h arial s prce (i 0 ublc) of the
sincba noes

- The Gasket Decucton il e e rtum o e otes sttty - Tho estimated valu o th s s detarmined b rference o an tral fnding e,

+ Any paymen on the notes is subjec 0 the credil risks of JPhlorgan Chase Financial Company . The estimated value of i nofes Goes ot represent fulure values and may difer from athers
LLG and JPMorgan Chase & Go, Therefore the value of the notes prio to maturty wil be subject  estimatas.

1o changes in the markets view of the crediorthiness of JPHorgan Chase Financial Company +  The value o the notes, which may be reffected n cusiomer account statements, may be higher
LLG or JPMorgan Chase & Co. than the then curtent estimated valu of the notes or a mite tme period.

- The notes are subect o he isks of corrlation (o lack of corlaton of the Reference Stocks. « Lack o quiy. J.P. Morgan Securtios LLC (o w refo o 88 JPHIS) piends fo ofer to purchase

- Nonierestpayments, dvidend payments o vofig righs. the nles n the secondary market but 5 no required o do so. The pice f any. at wiich JPIS vl

- The invesiment siategy epresented by the Baskel may nol be successiul e wilng 1 purchasa nofes om you n e secondary markel, f a i, may esultin sgniicant

- Tne Reference Stocks ae concentrated in the sl ufes and mult-ies sub-ndusties oss ofyour pincipal

+ The notes are subject o iks assacated Wih non-US. securiies Wi 10spect 10 some of e+ Potetial confics: We and our ffates piay 2 variely o oles i connecton i the issuance of
Reference Sisks. notes,inclucing acting as calculation agent and hecging our cblgatons under he notes, and

+Insome cicumstances, fhe payment you receie onthe notes may b based on he Value o cash kg i assumplons used 10 eterine the picngof e nales and e astinaed valoeof e
Secuies (incluing securties of other ssuers) r other propety isribued 1o olders of a Potes when the tefms of the notes are s It i possioe hat such hedging o othr rading acties
Reference Stock upon the accurtence of a rearganization vt of 4P Morgan or s afiates could resul in substantal returms for P Morgen and s aifates

- The anti-duion protecion fr he Reference Siocks are imied Whie the alue o te notes decine.

- s a fnance subsidary. JPHorgan Chase Financil Company LLG has no independent - The tax conseauences ofhe notes may e uncertan, You shouid cansult your ta adviser
operatons and hasmied assets. regarding the U'S.federal ncome tax consequences of an invesimentn the notes.

“The risks identiied above are not exhaustive. Please see "Risk Factors' n the prospecus supplement and the applicatie product supplement and "Selected Risk Considerations' in
the applicable preliminary pricing supplement for additional information.

Additional Information

SEC Logend: JPhirgan Chass Financial Company LLC and JPirgan Chase & Co.have led a regstation sttemant (nclcing a rospectus) with he SEC fr any fferngs {0 wich hese materials reiate. Beore you
nvest you shoud 1ad the prcspectus n tht registaion statemen and o aher documens rlatng o s ffeng that JPHorgan Chase Financil Company LLC and JPHMorgan Chase & Go. has fled wh the SEC for
more comple information about JPHorgan Chase Financial Company LLC and JPMoroan Chase & Co. and this oaring You may get ihese documens wihout cost by iiing EDGAR on the SEC b e
w36 gov. Ateratvely, JPhorgan Chase Financial Company LG and JPMorgan Chase & Co. any agent o any dealer paricipating in th s ofeng il arangs 1o Send you th prospectus and sach prospectus
SUsplement 35 well a5 an product sugpiement and prlimiary i suppemen f you so equest b caling Ll 1-855-535-9246

RS Gieular 230 Disclosure: JPMorgan Chase & o an s afites do ot provide tax advi. Accordingly,any discussion f LS. tax matters contained horei (nluding any atachmants) s ot inended o witen t bo
used_ and cannot be sed. nconneclion wih the promoton, marketg ot fecommendaion b anyone unaflaled with JPMorgan Ghase & Co.of any ofthe maters addresse herenorfor the ppose of avicing U.S.
xrelated penattes

nvesiment sutabily must bs determined indidualfo sach investr,and he ivancial instruments described harein may notbe sutabiefor il ivestrs. This nformaton i ot ntended 0 provide and shoud not be
el Upon a5 prouiding sccouring, agal,requatory o tax sdhice Investors should consulith thelron dhisers 3 {0 these marrs.

This mateia & ot procuctof . Morgan Research Deprtmants.

Fres Wiiing Prospactus Fed Pursuant t Rule 433, Regstration Statement Nos, 333-236850 and 33323665001
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