North America Structured Investments

3yrNC6m CMG/F/C Auto Callable Contingent Interest Notes

The following is a summary ef the terms of the noles offered by the preliminary pricing supplement hyperlinked betow.
Summary of Terms

Issuer: JPMorgan Chase Financial Cempany LLS

Guarantor: JPEMorgan Chase & Co.

Minimum Denomination: 51,000

Reference Stocks: Camman stock of Chipotke Mexican Grill, Ine., cammon slock of Ferd Moter Company and comman stock of
Citigraup Inc.

Pricing Date: June 25, 2021

Final Review Date: Jume 25, 2024

Maturity Date: Jume 28, 2024

Interest Review Dates: Menthly

Autocall Review Dates:
Contingent Interest Rate:
Interest Barrier/

Cuarterly (after an initial sik-month non-call period)
Al least 10.50% per annum, payable monthly at a rate of at least Q.875%". if applicabde

Trigger Value: Wilh respect to each Reference Stock, an amount thal represents G0.00% of ils Initial Yalue
cusie: 45132UK0S

Preliminary Pricing

Supplement: il ffep jpmorgan . comidecumentcusipid 8132 UKD S doctypeProduct_Termsheetidocument gl

Estimated Value: The estimated value of the notes, when the terms of the notes are set, will not be less than $570.00 per $1,000
principal amount note. For information about the estimated value of the nates. which likely will be lower than

the prica you paid for the nofes, please see the hyperlink abowve.

Automatic Call

If the: closing price of one share of each Reference Stock an any Autocall Review Date is greater than o equal to its Initial Value, the nates will
be automatically called for a cash payment, for each $1,000 principal amount nofe, equal to (a) 31,000 plus (b) the Contingent Intarest Payment
applicable ta the Interest Review Date cerresponding to thal Autecall Review Date, payabls on the applicable Call Setllement Dale. No furlher
payments will be made on the notes.

Payment at Maturity

If the notes have not bean automatically called and the Final Value of each Reference Stock is greater than or egual fo its Trigger Valua, you will
receive a cash payment at maturity, for éach $1.000 principal amaount note, equal to (a) $1.000 plus o) the Contingent Interest Payment
applicable to the final Review Date.

If the nates have net been automatically called and the Final Value of any Reference Stock is less than its Trigger Value, your payment at
maturity par 51,000 principal amount note will be calculated as follows:

51,000 + ($1,000 = Least Performing Stock Return)

If the notes have nof besn automaltically called and the Final Value of any Reference Shock is Isss fhan ifs Trigger Valus, you will loss mare fhan
40.00% of your principal amacnt af maturity and could lase all of your principal ameunt al malunty.

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

Any payment on the nates is subject ta the credit risk of JPMergan Chase Financial Company LLC, a% issuer of the nates, and the credit risk of
JPMorgan Chase & Co., as guarantor of the notes.
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Hypothetical Payment at Maturity™*

Least Perfarming Stodk Return o §
poer annum Contingent Interest Rate}

Payment At Maturity (zssuming 10,504

G000 51,008.75
A0U00%: 51,008.75
20000 £1,008,75
10000 51,008.75
5.00% £1,008.75
D.00% 51,008.75
-5.00% £1,008.75
- 20,005 51,008.75
-30.00% $1,008.75
40,005 51,008.75
-40.01% $599.90
-50.005% S500.00
-60.00% $400.00
~100.00%, 50,00

This table dies not demanstrabe how your interest payments can wary over
the term of aur notes.

Contingent Interest

*i the nates have nat been automatically called and the closing price af one
share of each Reference Stack on any Interest Review Date is greater than or
equal to its Interest Barriar, you will receive an the applicable Interesy
Payment Date for each $1,000 principal amount note 2 fontingent Interest
Payment equal to at least 38.75 [equivalent 1o an interest rate of atleast
10.50% per annwm, payable at rate of 31 least 0.875% per monthl,

**The hypothetical payrments on the netes shown abowe apply anly i you hokd
the notes for their antire term or until automatically called. These
hypathetica’s do not reflect fees or expenses that would be associated with
arw sale in the secandary market. If those foes and expenses were included,
the hypathetical payments shawn above would likely be lawer.

investments@jpmorgan.com
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Selected Risks
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Yoaur invesiment in the notes may resull in a less. The noles do nal guaranies any return of principal.
The notes do not guarantes the payment of interest and may not pay interest at all

Any payment on the notes is subject to the credit risks of JPMorgan Chase Financial Company LLC and
JPMorgan Chase & Co. Therefore the value of the noles pricr to maturily will be subject to changes in
the market's view of the ereditworthiness of JPMergan Chase Financial Campany LLC or JPMergan
Chase & Co.

Thea appreciation polential of the nobes is imited to the sum of any Contingent Interest Paymants that
may be paid cver the term of the netes,

You are exposed to the risk of dedline in the price of one share of each Reference Stock.

Your payment at maturity will be determined by the Least Performing Reference Stock.

The benefil provided by the Trigger Walue may terminate an the final Review Date.

The automatic call feature may force a potential early exit.

Mo dividend payments or vating rights.

The anfi=tilution protection for each Reference Stock is limited and may be discretionary,

As a finance subsidiary, JPMargan Chase Financial Cempany LLC has no independent operatians and
has limited assats.
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Selected Risks (continued)
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The estimated value of the noles will be lewer than the original issue price (price to public) of the notes.
The estimated value of the notes is determined by reference fo an internal funding rate.

The estimated value of the notes does not represent future values and may differ from oihers’ estimates.
The value of the noles, which may be reflecied in customer account stalemenls, may be higher than the
then current estimated value of the notes for a limited time periad.

Lack of liquidity: J.P. Morgan Securities LLC {who we refer to as JPMS) intends to offer fo purchase the
notes in the secondary market but is not required 1o do so. The price, if any, at which JPMS will be willing
1o purchase naotes fram you in the secondary market, if at all, may result in a significant loss of yeur
principal.

Potential conflicts: We and our affiliates play a variely of roles in connection with the issuance of notes,
including acting as calculation agent and hedging aur obligatiens under the nates, and making the
assumptions used to determine the pricing of the notes and the estimated value of the notes when the
terms of the notes are set. It is possible that such hedging or ofher trading activities of J.P. Morgan or its
affillates could result in substantial returns for J.P. Morgan and its affiliales while the value of the notes
decling.

The tax consequances of the notes may be uncertain. You should consult your tax adviser regarding the
LS, federal income 1ax consegquences of an investment in the notes.

The risks identified above are not exhaustive. Please ses “Risk Factors™ in the prospectus supplement and the applicable product supplement and *Selected Risk Considerations” in the applicable preliminary pricing

supplement for additional information.

Additional Information
SEC Legend: JPMorgan Chase Financial Company LLC and JPMergan Chase & Co. have filed a registration statement {inchuding a prospecius) with the SEC for any offerings to which these materials relate. Before you
invest, you should read the proapectus in that registrafion statement and the other documents relating to this offering that JPMorgan Chase Financial Company LLC and JPMorgan Chase & Co. has filed with the SEC for
mare complate information abaut JPMorgan Chase Financial Company LLC and JPMorgan Chase & Co. and this offering. You may gat thase documents without cost by visiting EDGAR on tha SEC web site at

wip sec.gov, Altematively, JPMorgan Chase Finandial Company LLG and JPMorgan Chase & Co., any agent o any dealer participating in the this offering will arange 10 send you the prospectus and each prospectus
supplement as well as any product supplement and preliminary pricing supplemant if you 3o requesi by calling toll-free 1-B885-535-0248,

IRS Clreular 230 Disclosure: JPMorgan Chase & Co. and its affillates do not provide tax advice. Accordingly, any discussion of LS. tax matters contalined heredn {including any attachments) i not intended of written to be
used, and cannot be used, in connection with the pramation, marketing or recommendation by anyone unaffiliated with JPhargan Chase & Co. of any of the matters addressed herein or for the purpose of avoiding U.S.
fax-related penalties.

Investment suitability must be determined individually for each inwestar, and the financial instruments described herein may not be syitable for all investors, This information is not intended to provide and should not be
relied upon as providing accounting, kegal. regulatory or tax advice. Investors should consult with their own advisers as to thesa matters.
Thizs material is not a praduct ef J.P. Morgan Research Depariments.

Free Witing Prospectus Filed Pursuant to Rule 433, Registration Statement Mos. 333-23565% and 333-238859-01
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