MNorth America Structured Investments

2.5yrNC6m NDXT/RTY/SPX Auto Callable Contingent Interest Notes

J.PMorgan

The tallewwing i & summary of the terms of the nates cifered by the prelmimary pricng supplement Riyperlinked below
Summary of Terms

Issuer: JPMorgan Chase Financial Company LLC

Guarantor: JPMorgan Chase & Co.

Minimum Demomination; $1.000

Umnderlylngs: Masdan-100% Technalogy Sector Index®, Russell 20009 Index and S&P 5002 index
Pricing Date: May 14, 2024

Final Review Date: Movember 18, 2026

Maturity Date: Hovember 19, 2026

Review Dates: Cuarier

Ty
[7.50%-2.50%]" per annum, paid quarledy ab & rale of belween 1.875% and 2.575%", i apphcable

Contingent Interest Rate:
With respeet to @ach Underlying, &n amount that represents 70,00% of s Initial Vale

Interest BarrienTrigger Value:

CUSIF: AB13SMEBKS
Preliminary Pricing
Supplemant: htip:/isp.jpmorgan.com/documenticusip/42 1 36MBK 3'dociypeiP roduct_Termsheet'decument. pdf

Estimated Value. The estimaled vakee ol The noles when The Terms ol The noles are el nol be Tess Than pEr principal
amount mote, For mors infermation about the estmated value of the notes, which likely will be lower than the price you paxd for the notes,
please s the hyperdink above,

Automatic Call

If on any Review Date (other than the first and final Review Dates) the closing level of each Underlying is greater than or equal to its.
Inifial Value, the nodes will be aviomatically called and you will receive a cash paymaent for sach 31,000 principal amount note, egual lo (a)
$1,000 piys (0] the Contingent Interest Payment applicabe to that Review Date, payable on the applicable Call Sstiement Date, Mo furthar
payments will b2 mads on the notes,

Payment at Maturity
IF the: nedes have nol been asulomalically called and e Final Value of each Underlying is greater than or aqual to ils Trigger Vakoe, you
will recewve a cash payment at maturity, for ezch $1,000 principal ameunt nete, sgual to (&) $1,000 pius (8] the Contingent Interest Payment
applicable to the final Review Date.
If the notes have not been automatically called and the Final Walue of any Underlying is less than its Trigger Value, your payment at
malurily per 31,000 pringipal amount nole will be calcubabed @5 follows:

£1,000 + {51,000 = Least Performing Undestying Retum)
Ifthe nates have not been automalicaly called and the Final Value of any Undsrlying is lezs than its Tnigger Value, you will lose move than
J0.00% of your principal amous! at matunty amd could fose al of your principad amaund al rmatuity.
Capitabzed terms used but net defined hergin shall have the meanings set farth in the preliminary pricing supplement
Any payment on the notes is subject to the eredit nsk of JPMaorgan Chase Fimancial Comgany LLC, a5 ssuer of the notes and the credit
rigk of JPMorgan Chase & Co., as guaranior of the notes.

Hypothetical Payment at Maturity™
Least Performing Payment at Maturity
Undarlying Retum [assuming 7.50% per annum
Conlingent Interes! Rale)
50.00% $1.018.75
40.00% $1.018.75
20.00% $1.018.75
5.00% $1.018.75
0.00% 51,018.75
-5.00% $1.018.75
-20.00% F1.018.75
=30, 00% $1.018.75
-30.01% $699.90
-40.00% $600.00
-50,00% £500.00
-B0,00% $400.00
-80.00% £200.00
-100.00% $0.00

Tris table dees not demanstrate how your interest payments can vary over the term
af your notes,

Contingent Interest

I thi nates have nol been aulomalically caBed and lhe closing level of each
Underying cn any Diate = greater than of equal 1o its Interest Bamer, you will
receive on the applicable Interest Fayment Date for each $1,000 principal amount
note a Contingent Interest Payment equal to betwesn $18.75 and 323.75 {=quivalent
Lo & Contingend Interes! Rale of bebwveen 7.50% and 8.50% per annurm, payabie al a
rate of between 1.875% and 2 375% per quarter),

**The hypothetical paymenis on the notes shown above apphy only if you hold the notes
T Ui eenive: beg m or undil aulomabically called. These by potheticals do not relect fees
ar expenses that would be associated with any sale in the secondary market, If these
fees and expenses were included  the hypothetical payments shown above would likely
be lower.

J.P. Morgan Structured Investments | 1 800 576 3529 | jpm_structured_investments@jpmorgan.com



Morth America Structured Investments

2.9yrNCom NDXT/RTY/SPX Auto Callable Contingent Interest Notes

JPMorgan

SeJectecI Risks

‘Your investmant in the notes may result in a loss. The notes do not guarantse any return of principal.
The notes do not guarantes the payment of interest and may not pay interest at all,

Any payment on the notes is subsect to the credit risks of JPMaorgan Chase Financial Company LLC
and JPMargan Chase & Co, Therefore the value of the nates prior to maturity will be subject to changes
in the markel's view af the creditwonhingss of JPMorgan Chase Financial Company LLG or JPMargan
Chase & Co.

You are expased o the risks of the decling in the value of each Underhying.

Your payment at maturity will b= determined by the Least Performing Underlying.

The appreciation potential of the notes is limited o the sum of any Contingsnt Interest Payments that
may be paid over the term of the notes.

The benefit provided by the Trigger Value may terminate an the final Review Date.

The automatiz call feature may force a potential early exit.

Me dividend paymenis or vating rights,

The notes are subject Lo the risks assceialed with nen-LLS, securilies.

JPMargan Chase & Co. s currendly one af the companies lhal make up the S&P 5002 Index.

The notes are subject Lo the risks assceialed with small capilalization companics.

The notes are subject to risks associated with the tachnology sector with respect to the Masdag-100%
Technology Sector Index=.

SeJectecI Risks (continued)

The estimated value of tha notes will be lower than the original issue price {price o public) of the notes.
The estimated value of the notes s determined by reference to an intermnal funding rate.

The estimated value of the notes does not represent futuee walues and may differ from others'
estimates,

Thez value of the nales, which may be reflecled in custames account slalements, may be highes than
the then current esbimated value of the noles for & limided lme penod,

Lack of liquidily: J.P. Morgan Securlies LLG {who we reler 1o as JPMS), intends 1o offer to purchase
the notes in the secondary market but is not required to do so. The price, if any, at which JPMS will b=
willing to purchase notes from you in the secondary market, if at all, may result in a significant loss of
wour principal.

Patential conflicts: We and our affiliates play a variety of roles in connection with the issuance of nates,
including acting as calculation agent and hedging our ebligations under the notes, and making the
assumptions used ta determine the pricing of the nates and the estimated value of the notes when the
terms of lhe noles are set. ILis pessible thal such hedging or ether lading activities of J P Morgan or
its alfiliales could result in substantial returns for J.P. Margan and ils afliliates whike the valus of the
nales decline.

The tax consaquences of the notas may ba uncertain. You should consult your tax adviser regarding
the 5. federal income tax consequances of an investrmant in the notas.

A% a finance subsidiary, JPMargan Chasa Financial Company LLC has no independent operations and
has limited assets.

The risks kdendified above are not exhaustive, Please see “Risk Factors” in the prospecius suppbement and the applicable product supplement and “Selected Risk Considerations” in the applicable prefiminary pricing
supplement for addiional information,

Additional Information

SEC Legend: JPMorgan Chase Financial Company LLC and JPMargan Chase & Co, have filed a registration statement {including a prespectus) with the SEC for any offerings to which these materials relate, Before
wou invest, you should read the prospectus in that registration statement and the other documents redating to this offering that JPMorgan Chase Financial Company LLC and JPMorgan Chase & Co. has filed with the
SEG for mone Dﬂmlplclc informalian aboul JF'Mm'?an Chase Finansial C{JmpanELLC and JF'Mm'Ean Chase & Co. and his alfering. Yau may gel Ihese documents withaut cost by visiting EDGAR on the SEC web site
at weanw sec,goy, Allematively, JPMnrgan Chasze Financial Company LLC and JPMo rgan Chase & Co., any a%r,«nt ar any dealer parficipating in this offering will amange to send you the prospectus and each prospecius
supplernent, as wall a5 any product supplemsant, underlying supplement and pu'allrmnary pricing supplemant if you so requast by calling toll-free 1-868-535-9248.

IRE Cirgular 230 Disclosure: JPMorgan Chase & Co. and its affliates do nol provide tax adviee. Aocordingly, any disoussion of US, tax matters contained herein (including any attachments) is not ntended or wiillen 1o be
used, and cannat be used, in connection with the promation, marketing or recommendation by anyane una liated with JPMargan Chase & Co. of any of the matters addressed herein or for the purpese of avoiding U5,
tax-related penallies.

Irvvestrment suilabilily must be determined individually Tor each investor, and the financial instruments deseribed herein may ned be suilable for all investors. This informalian is nel intended Lo provide and shaukd nol be
relied upon as providing accounting, legal, regulatory or fax advice. Investors should consult with their cwn advisers as to these matiers.

Thiz material is not a product of J.P. Morgan Ressarch Departmants.

Free Wriling Prospectus Filed Pursuant 1o Rule 433, Registration Statement MNos, 323-270004 and 333-270004-01
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