North America Structured Investments

2yr RTY/SPX Capped Dual Directional Buffered Equity Notes

The followang is a summary of the terms of the notes offered by the preliminary pricing supplement hightighted below,
Summary of Terms

Issuer:
Guarantor:
Minimum Denomination:

CUsIP:
Preliminary Pric
it | tinary F ing

JPMorgan Chase Financial Company LLG
JPMorgan Chase & Co.
$1,000
Russell 2000® Index and S&P 500% Index
April 25, 2024
Apnl 27, 2026
April 30, 2026
Al least 28.50%"
15.00%
If the Final Value of each L) ng s greater than its Initial Value, your payment at maturity per
$1,000 panapal amount nate will be calodated as follows:
*
$1,000 + (51, mbm ruéi.m Return),
If (1) the Final Value of one Underlrl ng is greater than its Indtial Value and the Final Value of the other
equal to us Initial Value

Underbmg of is |53 than its Initial Value uwmeuflermmuu
the Final Value of each ng is equal to its Inital Value or is bvtﬂa I:ryq:“

lrmebl?;:femmmm yaur pagrmzmaj maturity per $1,000 pancipal anoum nd.e- wl b-e calculated as

$1,000 + ($1,000 x Absolute Undertying Return of the Lesser Performing Underlying)

This payout formula results in an effective cap of 15.00% on your refum af maturily if the Lesser
Performing L Returm rsnegame Undeﬂheseﬁmedamumﬂms,mmwmmw
at matunty is $1,1 per §1,000 prmcipal amount note.
IflheFind\.hlueolemetUndel'ngslessmanus Initial Value by more than the Bufier Amount, your
payment at matunity per $1,000 prncpal amount note will be calculated as follows:

£1,000 + [51,000 x (Lesser Performing Underlying Return + Buffer Amount))

If the Final Value of either is less than its Initial Value by mare than the Buffer Amount, you
%13%sﬂewmstdwmwmmmw

hitpelisp jpmorgan. com/documenticusipl481 34X D 25/ doctype/Product_Termsheet/document pdf

E:aimud\i‘alun The estimated value of the notes, when the terms of the notes are set, will not be less than $930.00 per $1,000

amount note. For:

DFH'D
notes, see the hyperlink abowv

" The actual Maximum Upside Return will be provided in the prici
Reflects Maxamum Upside Return equal to the manimum set fortl

about the estimated value of the notes, which likely will be lower than the price you paid for the

nﬁswmntﬂwmmmmm.m
herein, for illusirative purposes.

Ay payment lhzmhesussuqedmwuedﬂnskcfﬁhugmcnastFmancwlcompanyLu: as ssuer of the notes and the
credit sk of JPMorgan Chase & Co., as guaranior of the notes

The otal return” as used above is the number, expressed as a percentage, that results from comiparing the payment at maturity per

S1 000 principal amount note to 51,000,

- The hypothetical retums on the Notes shown above a
would be assocated with any sale in the secondary m
above would likely be lower.

at matunty. These theticats do not reflect fees or expenses that
reesngﬂd expenr;vep:mm included, the hypothetical returns shown

J.PMorgan

Hypothetical Returns on the Notes at Maturity**

Lesser Performing

— Underlying Performance = MNote Payoff at Maturity

$2,000-
$1,800-
1,600
$1,400-
%1,200-
$1,000-

Payment at Maturity

s §EEE

~100%-80% -60% -40% -20% 0% 20% 40% 60% 80% 100%

Lesser Performing

Underlying R
65.00%
50.00%
30.00%
28.50%
20.00%
10.00%
5.00%
0.00%
-5.00%

-10.00%
-15.00%
-30.00%
-40.00%
-60.00%
-80.00%
=100 .00%

Lesser Performing Underlying Retum

Under Iwru Relurn

NIA
MNIA
NIA
MNFA
N7A
NIA
NIA
0.00%

10.00%
15.00%
N/A
MNIA
NIA
N/A
NFA

Total nP[lIITI
on the

28.50%
28.50%
28.50%
28.50%
20.00%
10.00%

5.00%

0.00%

10.00%
15.00%
-15.00%
-25 00%
-45.00%
-65.00%
-85 00%
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North America Structured Investments J . R Morgan

2yr RTY/SPX Capped Dual Directional Buffered Equity Notes

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
of principal. public) of the notes ; i g y
» Your maximum gain on the notes is imited by the Maximum Upside Return if the Lesser » The estmaled value of the notes is delermined by reference to an internal funding rate.
Performing Underlying Return is positive + The eshmated value of the notes does not represent future values and may differ from
+ Your maximum gain on the notes is imited by the Buffer Amount if the Lesser others’ estmates.
Performing Underying Return is negative. + The value of the notes, which may be reflected in customer account statements, may be
+ Your payment at maturity will be determined by the Lesser Parforming Underlying. higher than the then current estimated value of the notes for a limited time period.
+ You are exposed to the risk of decline in the level of each Underlying. + Lack of liquidity: J.P. Morgan Securities LLC (who we refer to as JPMS), intends to offer
+ Any payment on the notes is subject to the credit risks of JPMorgan Chase Financial to purchase the notes in the secondary market but is not required to do so. The price, if
Company LLC and JPMurg&n Chase & Co. Therefore the value of the notes prior amf al which JPMS will be wiling to purchase notes from you in the secondary market,
to maturity will be subject to changes in the market's view of the creditworthiness of if at all, may result in a significant loss of your principal,
JPMorgan Chase Fmanaal Company LLC or JPMorgan Chase & Co. + Potential conflicts: We and our affilates play a vanety of roles in connection with the
= [Nointerest payments, dividend payments or voting nights issuance of notes, including acting as calculalnwm and hedging our obligations
« JPMorgan Chase & Co. is currently one of the oompanes that make up the S&P 500 under the notes, and making the assumplions used to determine the pricing of the notes
Index. and the estimated value of the notes when the terms of the notes are set. It is possible
= The notes are subject to the nsks associated with small capitalzation stocks that such hedging or other trading activities of J.P. Morgan or its affiliates could result in
+ As a finance subsidiary, JPMorgan Chase Financial Company LLC has no independent substantial retums for J.P. Morgan and its affiliates whilke the value of the notes deciine.
operations and has limited assets. » The tax consequences of the notes may be uncertain, You should consult your tax
%wser regarding the U.S. federal income tax consequences of an investment in the
es.

The risks identified above are not exhaustive. Please see "Risk Factors” in the prospectus supplement and the applicable preduct supplement and “Selected Risk Considerations” in the applicable preliminary pricing
supplement for additional information. "

Additional Information

SEC Legend: JP nChaseFlmﬂConmyLLCandJnganChase&(:o have filed a registration 15) with the SEC for any offerings to which these materials relate. Before

gaulmesl L you read the prospecius. regisiration statement and lheomaommrns nglnmnsolfemg lhatJ ‘E’n Chase Financial Company LLC and JPMorgan Chase & Co. has fied with the
EC for more te information about JPM anmaernmw% Chase & Co. aﬁdmusulemg may get these documents without cost by wisiing EDGAR on the SEC web site

at www.sec.gov. Allematively, JPMorgan Chase Financial Company LLC and J n Chase & Co,, any dealerpaﬂupa:ol?mlhs will arrange to send you the prospectus and each prospectus

supplement, as well as any product supplement, underying supplement and preliminary pricing supplement wuwrequestbvalng free 1-866-535-9248.

IRS Circular 230 Disclosure: JPMorgan Chase & Co. and its affiiates do not provide tax advice. mmm discussion of U_S. tax matiers contained herein (including any atiachments ) is not intended or writien 1o be
y and cannot be used, in connection with the promotion, marketing or recommendation by anyone iated with JPMorgan Chase & Co. of any of the matters addressed herein or for the purpose of avoiding US

related penalties.

Investment suitability must be determined indnadually for each investor, and the financial instruments described herein %Mmﬂahﬁtlﬁa investors, This information is not intended to provide and should not be
relied upon as providing at:l:uunllr? legal, re&u!atcryoﬂaxadme Investors should consult wath their own adwvisers as maiters.

Thlsrnalenallsnolaprc-dud Departments.

Free Writing Prespectus Filed Pursuant to Fule 433, Registration Statement Hos. 333-270004 and 333-270004-01
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