North America Structured Investments

2yNC6m UBER Auto Callable Contingent Interest Notes

The following is 2 summary of the terms of the notes offered by the preliminary pricing supplement hyperinked below,

Summary of Terms

Issuer:
Guarantor:

Minimum Denomination:

Reference Stock:
Pricing Date:
Final Review Date:
Maturity Date:
Review Dates:

Contingent Interest Rate:

Interest Barrler/
Trigger Value:
CUsIP:

Preliminary Pricing
Supplement:
Estimated Value:

Automatic Call

JPMorgan Chase Financial Company LLC

JPMorgan Chase & Co.

1,000

Cammen stack of Uber Technelogies, ne.

May 20, 2024

May 20, 2026

May 26, 2026

Cigarerly

159.00% per annum, payable quarerly at a rate of 3.79%, if apphcabie”

An amount thal represents al most 80.75% of the Initial Value®™
4B135MSED

nlpciisp pmargan.comidocumenticusipdi 1 35MSEdidoclype/Preduet Termsheetdecurment. pdfl

Thi estimated value of the noles, when the terms of the notes are sel, will not be less than SS70.00 per $1,000
principal amount note. For information about the estimated value of the notes, which likely will be lower than
the price you paid for the noles, please see the hyperlink abowe,

If the closing price of one share of the Reference Stock on any Review Date (other than the first and final Review [ates) is graater than or equal
to the Initial Value, the notes will be automatically called for a cash payment, for each $1,000 principal amount nole, equal 1o (a} 31,000 plus (b}
the Contingent nterest Payment applicatie ta that Review Dale, payable on the applicable Call Setllement Date. No further payments will be

made on the notes

Payment at Maturity

If tha notes have not been automatically called and the Final Value is greater than or equal to the Trigger Value, you will receive a cash payment
at maturity, for each $1,000 principal amount note, egual to (a) $1.000 plus (b} the Contingent Interest Payment applicable to the final Review

Date.

If the notes have not been awtomatically called and the Final Valuz is less than the Trigger Value., your payment &t maturity per 51,000 principal
amount nofe will be calculated as follows:

$1.,000 + {51,000 = Stock Refurn)

I the notes have nol bean aulomatically called and the Final Value is less than the Trogger Value, yoo will lose more than 38 25% of pour
principal amount at matunly and cowd lese all of your prnclpal ameunt al maunly.

**The actual Interest Barmier and Trigger Value will be provided in the pricing supplemaent and will not be greater than 60.75% of the Inital Value.
*Reflects Interest Bamer and Trigger Value agual 10 the maamum interest Bamer and Tngger Value set forth herein, for illustiative purposes.

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

Ay payment on the notes is subject to the redit risk of JPMorgan Chase Financial Company LLC, as issuer of the notes, and the credit nsk of
JPMorgan Chase & Co., as guarantor of the notes.
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Hypothetical Payment at Maturity™"

Payment At Materity {reflects

Stock Retum 16.00% per annum Confingent
Interest Rate)
60.00% $1,037.50
40.00% $1,037.50
20.00% $1,037.50
5.00% $1,037.50
0.00% $1,037.50
-5.00% $1,057.50
=10.00% §1,037.50
-20.00%% 81,037.50
-30.00% $1,037.50
-30.25% $1,037.50
30 26% $60740
-40.00% $600.00
-50.00% $500.00
-60.00% 5400.00
-B0.00% 5200.00
-100.00% $0.00

This taible does not demonstiate how your interest payments can vary
aver the Bermn of Your notes.

Contingent Interest

“IF the: nobes have nof been automalicaly called and the closing price of
one share of the Reference Slockon any Review Date (s greater than or
equal to the Interest Barrier, you will receive on the applicable Interes
Payment Date for each $1,000 principal amount note a Contfingent
Interest Payment equal to 337.50 (equiratent to s Contingent Interest
Rate of 15.00% per annum, payable at a rate of 3.75% per quarter).

The hy pothetical payments on the notes shown ahove apply only # you
hold tha notes for their antire tarm or until autematizally called. These
hypatheficals do not reflect fees or expenses thal would be associaled
wilh any saks in the secondary market 1f these fees and expenses were
included, the hypothetical payments shown abowe would likely be lower.
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Selected Risks Selected Risks (continued)

* Your investment in the nates may result in a less. The netes do not guarantes any retum of pringipal. * The estimated value of the notes will be lower than the original issue price (price to public) of the nates.

The notes do not guaranies the payment of inlerest and may nol pay inlerast at all. +  The estimabed value of the notes is delermined by reference 1o an internal funding rate.

+ Any payment on the noles is subject to the credit risks of JPMergan Chase Financial Company LLG and + Theestimated value of the notes does ral represent future values and may differ rom lhers' estimates.
JRMargan Chase & Co. Therefore the value of the notes prior to maturity will be subject to changes in + The value of the notes, which may be reflected in customer account stalements, may be higher than the

.

ihe markat’s view of the creditworthiness of JPMorgan Chase Financial Company LLC or JPMorgan then current estimated value of the notes for a limited time period.
Chase & Co. +  Lack af liquidity: J.P. Morgan Securities LLC {who we rafer to as JPMS) inlends to offer o purchase the

= The appreciation potential of the notes is limited to the sum of any Contingent Interest Payments that notes in the secondary market but is not required 1o da so. The price, if any, at which JPMS will be willing
may be paid over the term of the noles. 1o purchase notes from you in the secondary market, if af all, may result in a significant loss of your

+ The benefit provided by the Trigger Value may tarminate on the final Review Dale. principal

= The automatic call feature may force a potential earty exit +  Potertial conflicts: We and our affiliates play a variety of roles in connection with the issuance of notes,

= Mo dividend payments or voling rights, including aciing as calculafion agent and hedging our cbligations under the notes, and making the

+  The anii-dituticn protection for the Reference Stock is limited and may be discreticnary. assumptions used o determine the pricing of the notes and the estimated value of the notes when the

= As a finance subsidiary, JPMorgan Chase Financial Company LLG has no indepandent operations and terms of the notes are set. It is possible that such hedging ar cther frading activities of J.P. Morgan or its
has limited assals. affiliales could result in substantial relurns for J.P. Morgan and ils affiliates while (he value of the natas

declines.

+ The tax eonsequences of the netes may be uncertain. You sheould consull your tax adviser regarding the
U5, federal income b consequences of an investment in the notes.

The risks ideniified above are not exhaustive, Please see "Risk Faciors” in the prospectus suppiemeant and the applicable product supplement and “Selecied Risk Considerations” in the applicable preliminary pricing
supplement for additional information.

Additional Information

SEC Legend: JPMargan Chase Financial Cempany LLC and JPMorgan Chase & Co. have filed a registration statement {ineluding a prospectus) with the SEC for any offerings to which hese materials relate. Before you
invest, you should read the prospectus in that repistration 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
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

wenw ses.gov. Allermatively, JPMorgan Chase Finansial Company LLC and JPMergan Chase & Co., any agenl of any dealer parlizipating in the this affering will arrange lo send you the prespectus and each prespectus
supplement 25 well as any product supplement and preliminary pricing supplement if you 5o request by calling foll-fres 1-866-535-9248,

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 o these malters.

This material 1s 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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