North America Structured Investments II-P Morgan
2.5y EFA Capped Dual Directional Accelerated Barrier Notes

The following is a summary of the terms of the notes offered by the preliminary pricing supplement hyperlinked belove.
Summary of Terms
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Issuer: JF'Murgm Chase Financial Company LLC

Guarantor: JPMorgan Chase & Ca, i
Minimum Denomination:  $1,000 £
Fund: iSharas™ MSC| EAFE ETF z
Pricing Date: May 30, 2024 ;
Observation Date: Mavambar 30, 2026

Maturity Date: December 3, 2026

Maximum Upside Return: At least 21.80%°
Upside Leverage Factor: 2,00

Barrier Amount: T5.00% of the |nitial Value
Payment At Maturity: If the Final Value is greater than the Initial Value, your payment at maturity per %1,000 principal
amount note will be calculated as follows: Fund Retim Absalute Fund Tolal Return on
$1,000 + ($1.000 = Fund Retumn = Upside Leverage Factor), subject 1o the Maximum Retum Return the Notes
I the Final Value is equal ta the Initial Value or is less than the Initial Value but greater than or equal 65.00% A 21.80%
to the Barrier Amount, your payment at maturity per $1,000 principal amount note will be caloulated
as Tollovs: 50.00% A 21.80%
$1,000 + (31,000  Absolute Fund Retum) s L) 21307
This payout formula results in an effective cap of 25.00% on your retim al maturity if the Fund 30.00% MA 21.80%
Retum iz negative.  Under fhese fimited cimumslances, your maximam papnent at malurily is
£1.250.00 per $1.000 prircial amotin? ok, 20003 LLeL 21802
10.90% A 21.80%

If the Final Walue is less than the Barrier Amount, your payment al maturity per $1,000 principal

P

amaunt nate will be calculated as follows, 10,00% A 20,00%
$1,000 + ($1,000 = Fund Return)

5.00% YA 10.00%
If the Final Value Is less than the Bamier Amount, you will lose mare than 25.00% of your principal
amount al maturity and could fose all of your prinipal amount at maturily, BT L SN,
cusip: 4B135MEKD -5.00% 5.00% 5.00%
Preliminary Pricing -10.00% 10.00% 10.00%
Supplemem: hitp#ap jpmorgan comidocumenticusin!d 31 36MEK DM doctype/Product Termsheet'document pdf =
Estimated Value: The estimated value of the notes. when the terms of the notes are set, will not be less than $800.00 per -20.00% 20.00% 20.00%
51,000 principal amount note. For information about the estimated value of the notes, which likely will be -25.00% 25 00% 25 00%
lerweer than the price you paid for the notes, please see the hyperlink abowve, =
Any payment an the notes is subject to the aradit risk of JPMorgan Chase Financial Company LLC, a5 issuer of the nates, and the credit 2kl klas -25.01%

risk of JPMorgan Chasa & Co,, as guaranior of the notes . -30.00% MiA 3000%
* The actual Maximum Upside Return will be provided in the pricing supplement and will not be less than 21.80%,

-40 00% A -40.00%
**Reflects Maximum Upside Rebarn equal to the minimum Mazimum Upside Return set forth herein, for illustrative purposes
The “lotal relun” as used above is the number, expressad as a percentags, that resulls from comparing the paymant al maturily per =60.00% A -60.00%
51,000 prlm;_pel amount note to $1,000. _An.00% NIA a0.00%
The hypethetical retums shown above apply only at maturily. These hypotheticals do rot reflect fees of expenses that would be associabed
with any sale in the secandary market. if these fees and expenses were included, the hypothetical returns shown above would likely be -100,00% A -100,00%

lorwer.
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Selected Risks Selected Risks (continued)
= Your investment in the notes may result in a loss. The notes do net guarantes any return = The estimated walue of the notes will be lower than the original issue price (price to public) of
of principal. the notes.

.
.

Yaour maximum gain on the notes is imited by the Maximum Upside Return if the Fund
Return is pesitive.

The estimated value of the notes is determined by reference to an intermal funding rate.
The estimated value of the notes dees not represent future values and may differ from

+ Your maximum gain on the notes is limited by the Bamier Amount if the Fund Return is athers’ estimates,
negative. = The value of the netes, which may be reflected in customer account statements, may be

= Ay payment on the notes is subject to the credit risks of JPMorgan Chase Financial higher than the then current estimated value of the notes for a imited time period.
Carmpany LLC and JPMorgan Chase & Co. Therefore the value of the notes prier to = Lack of liquidity: J.P. Morgan Securities LLC (who we refer 1o as JPMS) intends to offer to
maturity will be subject to changes in the market's view of the craditworthinass of purchase the nates in the secondary market but iz not required to do so, The price, if any, at
JPMargan Chase Financial Company LLC or JPMorgan Chase & Co. which JPRS will be willing to purchase notes from you in the secondary market, if at all. may

= The benafit provided by the Barrier Amount may tarminate on the Observation Date. result In a significant loss of yeur principal.

* Mo interest payments, dividend payments or vofing rights. + Petential conflicts: We and our affiliates play a varisty of roles in connection with the

= The Fund is subject to management risk. issuance of notes. including acting as calculation agent and hedging cur cbligations under

+ The perfarmance and market value of the Fund, particularly during periads of market the notes, and making the assumptions used to determine the pricing of the notes and the
volatility, may not comrelate with the perfermance of the Fund's underlying indsx as well as estimated value of the notes when the terms of the notes are sef, It is possible that such
the net asset value per share. hecging or ather trading activities of J.P. Morgan or its affiliates could result in substantial

= The netes are subject to the risks associated with nen-U.S. securities. returns for J.P. Meorgan and its affiliates while the valus of the notes declines.

= The notes are subject to currency exchange risk = The tax consequences of the notes may be uncertain. You should consult your tax adviser

= The anfi-dilution protection for the Fund is limited. regarding the U.S. federal income tax consequences of an imvestment in the notes.

As a finance subsidiary, JPMorgan Chase Financial Cempany LLC has no independent
operations and has limited assats,

The risks icentified above are not exhaustive, Please see "Risk Factors”™ in the prospectus supplement and the applicakle 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 JPMorgan Chaze & Co_ have filed a registration statement {including a prospecius) with the SEC for any offerings to which these malerials relate. Before you
invest, you should read the prospecius in that registration statement and the other documents relating to this offering that JPMorgan Chase Financial Company LLC and JPMargan Chase & Co. has filed with the SEC for
maora complete infermation about JPMorgan Chase Financial Company LLC and JPMorgan Chase & Co. and this offering. You may get these documents withoul cost by visiling EDGAR on the SEC web site at

www sec. gov. Allermalively, JPMorgan Chase Financial Company LLC and JPMergan Chase & Co., any agenl or any dealer parlicipating in the this offering will arrange lo send you the prespectus and each prospectus
supplement, as well as any product supplement, underhing supplement and preliminary pricing supplement if you so request by calling toll-free 1-666.535-9248,

IRS Circular 230 Disclosure: JBMergan Chase & Co. and its affiliates de not provide tax adviee. Accordingly, any discussion of LLS. tax matiers contained herein (including any atiachmenis) is not intended or written o be
used, and cannat be usad, in connection with the pramotion, marketing or recommendation by anyone unaffiliated with JPMorgan Chase & Co. of any of the matiers addressed herein or for the purpose of awoiding LS.
tax-relaled penallies.

Investment suitability must be determined individually for each investor, and the financial instruments described herein may not be suifable for all investors. This information is net intended to provide and should not be
relied upan as providing accounting, kegal, regulatory or tay advice. Inveslors should consull with thair own advisers as 1o these malters.

This matenal is not a product of LP. Morgan Research Departments.

Frae Writing Prospectus Filed Pursuant to Rule 433, Registration Statement Mos. 333-270004 and 333-270004-01
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