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18mNC3m GLD/SLV Auto Callable Contingent Interest Notes

The following i a summary of the terms of the notes offered by the preliminary pricing supplement hyperiinked belaw,
Summary of Terms

lssuer; JPMargan Chase Financial Company LLC

Guarantor: JPMargan Chase & Co.

Minimum Denomination: 1,000

Funds: SPDR* Gold Trust and iShares® Siker Trust

Pricing Date: June 15, 2021

Final Review Data: December 15, 2022

Maturity Date: December 20, 2022

Review Dates: Manthly

Contingent Interest Rate: Batween 7.00% and 8.00%* per annum, payable monthly at a rate of batween 0.53333% and 0.75%*, if
applicable

Interest Barrier/

Trigger Value: With respect to each Fund, an amount that represents 75.00% of its Initial Value

CUsIP: AE132ULJ0

Preliminary Pricing

Supplement: blipffep jpmorgan comdecument/cusipd i1 32U LI ectype/Product_Termsheetidecument pdf
Estimated Value: The estimated value of the noles, when the terms of the notes are set, will not be less than $300.00

per £1.000 principal amount note, For information about the estimated value of the notes, which
likely will be lowar than the price you paid for the notes, pleasa sae the hyperlink above.

Automatic Call

If the clasing price of ane share of each Fund on any Review Date (other than the first, second and final Review Dates) is greater than or equal
o its Initial Value, the notes will be automatically called for a cash payment, for each 51,000 principal amount note, equal to (&) $1,000 pius ()
the Contingent Interest Payment applicable that Review Date, payable on the applicable Call Setilement Date, No furiher payments will be made
on the notes.

Payment at Maturity

If the: nates have net keen automatically called and the Final Value of each Fund is greater than or egual te its Trigger Value, you will receive a
cach payment at maturity, for each $1,000 principal amount noete, equal to {a)} $1,000 pilus (b) the Contingent Interest Payment applicable to tha
final Review Date.

If the: notes have not been automatically called and the Final Value of either Fund is less than its Trigger Value, your payment at maturity per
$1.000 principal ameunt nete will be caloulated as follows:
34,000 + ($1,000 = Lesser Perferming Fund Retum)

if the nates have not bean sutomatically called and the Fimal Value of ither Fund is lsss than its Trigger Value, you will fose mare than 25.00%
of your privcipal emocnt af maturily and could ose all of your principal amourtt at mekunity.

Capitalized terms wsad but not defined harein shall have the meanings set forth in the preliminary pricing supplemant.

Any paymant on the notes is subject to the credit risk of JPMorgan Chase Financial Company LLC, as issuar of the notas, and tha cradit risk of
JPMergan Chase & Ca., as guarantor of 1he notes.

Hypothetical Payme

Lesser Parforming Fund Return

J.PMorgan

nt at M

Payment At Maturity (assuming
T.00% per annum Gontingant

Interest Rate)
ED.00% $1,005.8333
40.00% 51,005,833
20.00%0 51,005.8333
10.00% 51,005 2323
5.00% $1,005.8333
0.00% 51,005.8323
-5,00% §1,005,8333
-20.00% 51,005.8333
-25.00% §1,005.2323
-25.01% $743.9000
-30.00% $700.0000
-40.00% §600.0000
50.00% $400.0000
-100.00% $0.0000

This table dees not demonstrate how your interest payments can wary

over the tarm of your notes.

Contingent Interest

*If the notes have not been automatically called and the closing price of
ane share of each Fund on any Review Date is greater than or equal to
its Intarast Barrier, you will recaive on tha applicable Intarest Paymant
Date: for mach 51,000 principal amount nobs & Contingant Interest
Payrment equal to between 553333 and $7.50 fequivalent to an inferes!
rafe of between 7.00% and 9.00% per annum, payable al a rate of
betwsen 0.58333% and 0.75% per month).

*The hypotielical payments on the notes shown above apely only if
wiou hold the notes for thelr entire term or until automatically called.
These hypotheticals do not reflect fees ar expenses that would be
associated with any sale in the secondary market. |f thesa faes and
expenses were included, the hypothetical payments shown above

wald likefy be lower,
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Selected Risks Selected Risks (continued)

» Your investment in the notes may result in a loss. The notes do not guarantee any return of principal, » The estimated valus of the notes will be lower than the original issue price (price to public) of the nates

+ Tha notes do not guarantes the paymant of interest and may not pay interast at all. + Tha astimated valua of the notes is datarmined by referance to an internal funding rata.

= ANy payment on the noles 15 subject 10 the credit risks of JPMargan Chase Financial Company LLG and + The estimated value of 1he notes does nat represent future values and may differ from others' estimates,
JPMorgan Chase & Co. Tharefore the value of the notes prior o maturity will be subject to changes in »  The valuz of the notes, which may be reflected in customer account statements, may be higher than the
the market’s view of the creditworthiness of JPMorgan Chase Financial Company LLC or JPMorgan then currant estimated value of the notes for a limited time period.
Chase & Co. = Lack af hguidity: J P, Morgan Secunities LLG {whe we reler to as JPMS) intends to offer to purchase the

+ The appreciation potential of the notes is limited to the sum of any Contingent Interest Payments that nates in the secondary market but is not required to do so. The price, if any, at which JPMS will be willing
may ba paid over the tarm of the notes. to purchase notes from you in the secondary market, if at all. may result in a significant loss of your

= You are exposed 1o the risk of decline in the price of one share of each Fund principal.

+ Your payment at maturity will b2 determinad by the Lesser Performing Fund. + Paotential conflicts: We and aur affliates play a variety of roles in connection with the issuance of notes,

+ The benefit provided by the Trigger Value may terminate on the final Review Date. including acting as calculation agent and hadging our obligations under the nates, and making the

+ The automnatic call feature may force a potential early exit assumptions used e determing the pricing of the notes and the estimated value of the notes when the

+ Mo interest payments, voting rights or ather rights with respect to either Fund or the commadities held by terms of the notes ane set. 1t is possible that such hedging or other trading acthities of J.P. Morgan or its
either Fund. affiliates could result in substantial returns for J.P. Margan and its affiliates while the value of the nabes

+ The Funds are nat invesiment companies or commedity pools and will not be subject to regulation under decling
the Imvestment Company Act of 1940, 2= amended, or the Commodity Exchange Act of 1936, + The tax consequences of the notes may be uncertain. You should consult your tax adviser regarding the

* The perfarmance and market value of gach Fund, particularly during periods of market volatility, may not U5, federal incomae tax consegquences af an imvestment in the notes.
correlate with the performance of that Fund's underiying commodity as well as the net asset value per
share.

»

The netes are subject to the risks associaled with geld.
The notes are subject to the risks associated with silver
+ Thare are risks relating to commodities trading on the London Bullion Markat Association.
Single cormmodity prices tend ta be mare volatile than, and may not correlate with, the prices of
commodities generally,
The anfi-dilution protection for the Funds is limited.
A a finance subsidiary, JPMorgan Chase Financial Company LLC has no independeant aperations and
has limited assets,
The risks identified above are naot exhaustive. Please see "Risk Factors” in the prospectus supplement and the applicable product supplement and underlying supplement and *Salected Risk Considerations” in the
applicatle preliminary pricing supplement for additonal infarmation,

.

*

Additional Information

SEC Legend: JPMargan Chase Financial Company LLC and JPMargan Chase & Co. have filed a registration statement (including a prospectus) with the SEC for any offerings to which thesa materials relate. Befare you
imvast, you should read the prospectus in that registration statement and the other documents relating to this affering that JPMorgan Chasa Financial Company LLC and JPMorgan Chase 8 Cao. has filed with the SEC for
more complete infarmation about JPMorgan Chase Financial Company LLC and JPMargan Chase & Co, and this offering. You may get these documents without cost by visiting EDGAR on the SEC web site at
woanw.sac.gov. Alternatively, JPMorgan Chase Financial Company LLC and JPMorgan Chase & Co., any agent or any dealer participating in the this offering will arrange to send you the prospactus and each prospactus
supplement as well as any product supplement, underlying supplement and preliminary pricing supplemant if you sa request by calling toll-free 1-855.535.9248.

IRS Circular 230 Disclosure: JPMorgan Chasa & Co. and its affiliates do not provide tax advice. &ccordingly, any discussion of LS. tax mattars contained herein (including any attachments) is not intanded or written to ba
used, and cannot be used, in conneclion with the prametion, marketing or recommerndation by anyone unaffiliated with JPMargan Chase & Co. of any of the matters addressed harein or for the purpose of avoiding U.S.
tax-related penattiss,

Invesiment suitability must be determined individually far each investar, and the financial instruments described herein may net be suitable for all investors. This infermation is not intended to provide and should not be
relied upon as providing accounting, begal, regulatory or tax advice. Investors should conault with their own advisers as te these matters.

This matarial is not a product of J.P. Morgan Research Dapartments.

Free Writing Prospectus Filed Pursuant to Rule 433, Registration Statement Mos, 333-235655% and 333-2368659-01
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