Morth America Structured Investments J.P Morgan
3yr SPX/RTY/NDX Auto Callable Barrier Notes

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

Hypothetical Examples of Amounts Upon

. e Call e at Wb et
Issuer: JPtlorgan Chase Financial Company LLC Automatic Call or at Maturi
Guaranior: JPMorgan Chase & Ca,
Minimum Denomination: 31,000
Indices: SEP 500 Index, Russell 2000% Index and MASDAR-100 Index® — sl
Barrler Amount: ‘With reapect to each Index, 70.00% of itz Indial Walue I’{'rfnlrmirg Total Return at  Total Return at  Total Return at N:n’-'ur-!',' " n;t
Pricing Date: February 26, 2021 ndexRetumat et O ReE RSN tomatically
Final Review Date: Fabruary 26, 2024 Reviaw Date 15 = - Called
Maturity Date: Febreary 29, 2024
Fevions Bates: Semiannualy 40.00% £.00% 18.00% 30.00% 20,00%
CUSIP:
Praliminary Pricing Supplement: 20.00% 5.00% 18.00% 30.00% 200008
yau paid foe the notas, iaase ke the hyperink sbova. 10.00% £.00% 18.00% 30.00% 10.00%
¥ou may lese some or all of vaur principal ai mabarity. Any paymant on the nebas is subject bo tha credt sk of JFMorgan Chase Financial
Company LLE. as issuer of the nodes, and the cred? risk of JPMorgan Chase & Co., as guaranlor af the nodes. 5.00% £.00% 16,008 30,000 5.00%
‘AUtDmatIC Ca” 0003 E005 1B.00% 30.00% 0.00%
If the closing level of each Index on any Review Date (other than the final Review Date) is greater than or equal to its Call i . .
“falue, the notes will be automatically called for & cash payrment, for each $1,000 principal amount note, equal to (@) $1,000 o 00% NyA A WA 0.00%
plus (b} the Call Premium Amount applicable to that Review Date, payable on the applicable Call Settlerent Date. Mo further -
il Jil
payments will be made on the notes p— 1 o B T
Review Date | Call Value | Call Premium® |
First 100.00% A1 lagst 6,00% -30.00% Ni& & A 0.00%
Secand 100.00% A1 least 12.00%
Third 100.00% A1 least 15.00% -30.01% Nin N NfA -30.0015%
Fi o J
aurth 100.00% lanid: (CH) 50.00% Nik 173 MiA -50.00%
[Fifth 100.00% Al bmast 300000
Payment At Maturity ~50.00% Nih Hin i -B0.00%
If the: notes have not been automaltically called and the Final Walue of each Index iz greater than its Initial Value, your
payment at maturity per 51,000 principal amownt note will be calculated 23 follows: 0,008 Nia A HfA -B0.00%
1,000 + {51,000 # Least Performing Index Return) - o o o R —
If the nates have not been automatically called and the Final Walue of any Index is equal to or less then its Initial Walue but - =
the Final alue of each Index is greater then or equal to its Barrier Amount, you will receive the principal amount of your
nobes at maturity. MNA = indicales That the noles would noet be called on the applicable Review Dale
If the: netes have not been aulematically called and the Final Walue of any Index i less than ils Basrier Amaunt, your and ne payment would be made for thal date,
payrment at maturity per 51,000 principal amoent note will be caloulated as follows * Reflects a call premium of 12.00% g annum. The call premiurm will B
1,000 + ($1,000 = Least Parforming Index Retumn] determined on the Pricing Date and will net be kess than 12.00% per annum.
if the nates have not been sutomaticall called and the Final Value of any Index iz less than ifs Bemar Amaunt, you will lose * Mol all Review Dates reflacted. The fiypathetical ratums on the notes shown

abave apply only if you hold the notes for their entine term or until automatically
called. These hypotheticals do not reflect fees or expenses that would be associated
‘with any sale in the secondary market. If thess fees and expenses wera included,
the hypothetical returns would Bkely be lower.

mmare than 30.00% of pour priecipsl amoont &t mafudly snd cowd foze sl of pour peecles! amoont & ety
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Selcctcd Risks Selected Risks (continued)
Your investmeant in the nates may result In a loss. The notes do not guarantee any return = The estimated value of the nates will be lower than the original ls2ue price (price to publis) of
of principal. the notes.
= Any peyment on tha nates is subject to the credit risks of JPhiorgan Chase Financial + The estimated value of the notes is determined by referznce to an internal funding rate.
Campany LLC and JFMorgan Chase & Co, Therefare the value of the notes priar to = The estimated value of the notes doss not represent future values and may differ from athars’
maturity will be subject to changes in the market's view of the creditworthiness of astimates.

JPMargan Chase Financlal Company LLC or JPMorgan Chase & Co. The value of the notes, which may be reflected in customer account statements, may be
If the notes are automatically called, the appreciation potantial of the notes is limited {o the higher than tha than current estimatad value of the nates for a limited fime period.

applicable Call Premium Amaunt paid on the notes, + Lack of liquidity: J.P. Morgan Securities LLC (who we rafer to as JPMS) intends to offer to
You are exposed to the risk of decline in the level of each Index, purchase the notes in the secondary market but is not required to da so, The price, if any, at
Your payment at maturity will be determined by the Least Performing Index, which JPMS will be willing to purchase notes from you in the secondary market, if at all, may
The benefit provided by the Barrier Amaunt may terminate on the final Review Date. result in & significant loss of your principal.
+ The automatic call feature may forca a potantial early exit. + Patential conflicts: We and cur affiliates play a varaty of roles in connection with the issuance
+ Mainterast payments, dividend payments ar vating rights. af nates, including acting as calculation agent and hadging our obligafions under the notes,
JPMargan Chase & Co, is currently one of the companies that make up the S&F 500 and making the assumpfions used to determine the pricing of the nates and the estimated
Index. value of the notes when the terms of the notes are set. Itis possible that such hedging or
The notes are subject to the risks associated with small capitalization stocks. ather frading activities of J.P. Mergan or its affiliates could result in substantial returns for J.P.
* The notes are subject to the risks associated with non-ULS. sacuritias. Morgan and its affiliates while the value of the notas daclina.
= As afinance subsidiary, JPMorgan Chase Financial Company LLC has no independent + The tax consequences of the notes may be uncertain. You should consult your fax adviser
operations and has limited assets. regarding fhe U 5. federal income tax consequences of an investment 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 infermation.

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
materals relate. Before you Invest, you should read the prospectus in that registration statement and the ather decuments relating to this offering that JPMergan Chase Financial Company LLC
and JFMorgan Chasa & Ca. has filed with tha SEC for mare complate information about JPMorgan Chase Financial Company LLC and JPMargan Chase & Co. and this offering. You may geat
thasa documeants without cost by visiting EDGAR on the SEC web site at www . sec.gov. Alternativaly, JPMargan Chase Financial Company LLC and JPMorgan Chasa & Cao., any agent ar any
dealer participating in the this offering will arrange to send you the prospectus and each prespectus supplement as well as any product supplement, underlying supplement and preliminary
pricing supplement if you so request by calling toll-free 1-865-535-9248.

IRS Gircular 230 Disclosure: JPMorgan Chase & Ca. and its affiliates do not provide tax advice. Accordingly, any discussion of U5, tax matters contained herain {including any altachments) is
not intended ar written to be wsed, and cannot be usad, in connection with the promation, marketing or recommendation by anyons unaffiliated with JPMargan Chase & Co. of any of the
matiers addressed harsin or for the purpose of avoiding U.S. tax-related penalties,

Investment suitability must be determined indlvidually for gach investor, and the financial instruments described herein may not be suitable for all investors. This information Is not intended to
provide and should not be relied upan as providing accounting. lagal, regulatary or tax advice. Investors should consult with their own advisers as to these matters.

This material is not a product of J.P. Mergan Research Departrents
Free wiiting Prospectus filed Pursuant to Rule 433, Registration Statemant Nos, 333-236659 and 333-236658-1
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