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Qverview
The following is & surnmary of the terms of the notes offerad by the preliminary pricing supplement hyperinked below.

Summary of Terms

Hypothetical Amount Payable*™

ol n &t otal R 8t ol P
Fund Raturn &1 Total Retunn a2 Total Ratum & Totel Raturn at

Issuer: JPMor Chase Fi ial G LLS Sacond Reviaw Third Review Final Review
gan 58 Financial C.ompany Raview Dala e s s
Guarantor: JPMorgan Chase & Co.
H i o 20+
Fu_m_i iShare=® 20+ Year Treasury Bond ETF 80,00% a.75% oEET e e
Pricing Date: May 22, 2024
Final Review Data: May 24, 2027 40.00% 8.75% 14.625% 18.50% 2B.35%
Maturity Date: May 27, 2027 . , 20.00% 975% 14.625% 18.50% 20.25%
Review Dates: Semiannual (after an initial one-year non-call period)
Barrier Amount: 80.00% of the Initial Value 10,00% 9.76% 14,625% 18.60% 20.25%
. I D0.00% 9.75% 14.625% 19.50% 20.25%
Preliminary
Pricing Supplement: hitpeisp jpmorgan.comidocurmenticusipddB1 35MDP0/docty pedProduct_Termsheetdocument.pdf -5.00% A Tiy Tid 0.00%
Estimated Value: The astimatad valuz of the nobes, when the tenmes of the notes sre sat, will not e less than SES0.00 par
$1,000 principal arounl nale, For infarmatin absut the estirated walue of the noles, which likely will be B L3 IRIE kay L
Ievwart than the price yau paid far the noetes, phisage seae e ypgarlink above. 0 00% s Pl P 0.008%

W iy lose some ar all of yaur prncipal ab malurily, Any gayment on the noles is subject to the credil sk of JPMorgan Chase Financisl
Company LLC. as issuer of the nates and the credit risk of JPMargan Chase & Go, a5 guarantor of the nates 0.01% BIA i TS 20,01%

Autornatic Call

=30.00% MiA i i =30.00%
If the closing price of one share of the Fund on any Review Date is greater than or equal to the Call Value, the notes will ba
autematically called for a cash payment, for each 51,000 principal amount note, equal to (2) $1.000 plus (b) the Call -40.00% HiA A T -0.00%
Pramium Ameunt applicable to that Review Date, payable on the applicable Call Setlement Date, Mo further payments will — = — —— =
be made on the notes. -50.00% HiA i Fis -50.00%
" Review Date Call Valug 1 Call Premium* | _80.00% A N M _80.00%
First 100.00% of the Initial Valus At Igast § TS0
Seoond 100.00% af the Initial Value At lgast 14.625% =100.00% MA P P =100.005%
Third 00,00% of the Initial Value At heast 19.500%
Faurlh 100.00% af the Initial Yalue Alleast 24 375%
Final 100.00% of the Inftial Value At least 20.250%
*Irach case, 10 be determined an the Prcing Cete, but not less than the applicable minimum Call
Payment at Maturity Premivem listed.
If the notes have not been automatically called and the Final Value is greater than or equal to the Barrier Amount, you will ** ot all Review Dates redlected. Redlects 8 Call Premium of 9.75% per annum. The Call Premiom will
receive the principal amount of your notes at maturity. be determined on the Pricing Date and will nat be less than 8.75% perannum.
If the notes have not been automatically called and the Final Value is less than the Barrier Amount, your payment at The “tetal return” a5 used above s the number expressed as a percentage, that results from comparing
maturity per $1,000 principal amount note will be calculated as follows: the payment an the applicable payment date per 53,000 princigal amaunt nabe ta 51,000,
1,000 # (31,000 = Fund Relrn) The Il\.:nmheLicalll\el.nrusuu Rllenul.usmuwr!dbuv! apply oeily i€ v bald the rates Far their enlire term
If the netes have not been automalically caled and the Firal Value is iess than the Barmier Amount, you will lose more than "’”“‘."l:';““Tm’“""‘I"!""h""‘_’ h“up“"":':“”d;'f”‘f'“ fees ar expenses "‘."d":";‘”?' e
2000% of your principal amount 5t maturity and could ose all of your prncips! amaunt at maturty assuciated with any sale in the secondary market, W these fies and expenses were nduded, 1
. Fipootheticsl retums shown above wauld ikely be lowar,

Capiaized terms uged bul nol defined hersin shal have e meaning st forh in the
prefifingry pricing supplement.
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Selected Risks _ Selected Risks (continued)

. ""'I.’U"_'m';ESIme“t in the notes may result in a loss. The notes do not guarantee any return of + The estimated value of the notes will be lower than the criginal issue price (price to public) of
principal, the nates,

+ Any payment on the notes is subject ta the cradit risks of JPMorgan Chase Financial Company . The estimated value of the notes is determined by reference to an internal funding rate.
LLC and JPMorgan Chase & Co. Therefore the value of the notes prior to maturity will be + The estimated value of the notes does not represent future values and may differ from
subject to changas in the market's view of the creditworthiness of JPMorgan Chase Financial others’ estimates,

Company LLG or JPMorgan Chase & C_D- o ) . The value of the notes, which may be reflected in customer account stataments, may be
The appreciation potential of the notes is limited to any Call Premium Amount paid on the notes.  higher than the then current estimated value of the notes for a limited time period.

The benefit provided by the Barrier Amaunt may terminate on the final Review Date. Lack of liquidity: J.P. Morgan Securilies LLC {who we refer to as JPMS) intends to offer 1o
The automatic call featurs may force a potential early exit. purchase the notes in the secondary market but is not required to do so. The price, if any, at
Mo interest payments, dlvlde_nd paymems_ ar voting rights, ] which JPM3 will be willing to purchase nofes from you in the secondary market, if at all. may
Any payment on the noles will be determined by reference only 1o the price performance of the result in a significant loss of your principal,

.

Fund. _ ) . + Potential conflicts: We and our affiliates play a variety of roles in connection with the
+ Tha Fund is subject to management risk. _ ) ) . issuance of notes, including acting as calculation agent and hadging our obligations under
+ The performance and market value of the Fund, particularly during periods of market volatility, the notes, and making the assumptions used to determine the pricing of the nates and the
may not comelate with the performance of the Fund's underying index as well as the net asset estimated valug of the notes when the tarms of the notes are set, It is possible that such
value per share. hedging or other trading activities of J.P. Morgan or its affiliates could result in substantial
« The notes are subject to significant risks associated with fixed-income securities, including returns for J.P. Morgan and its affiliales while the value of the notes declines.
interest rate-related and credit risks. + The tax conseguences of the notes may be uncertain. You should consult your tax adviser
- The value of the notes may be influenced by unpredictable changes in the markets and regarding the U.S. federal income tax conseguences of an investment in the notes.

economies of the United States,

The anti-dilution protection for the Fund is limited.

As a finance subsidiary, JPMorgan Chase Financial Company LLC has no independent
operations and has limited assets.

.

The risks identified abowve are not exhaustive. Please see "Risk Factors” in the prospectus supplement and the applicable 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 JFMorgan Chase & Co. have filed a registration statement (including a prospectus) with the SEC for any offerings to which these materials relate. Before you
imvest, yau should read the prospectus in that registration statement and the other decuments relating to this affering that JPMergan Chase Financial Company LLC and JPMargan Chase & Ca. has filed with the SEC for
mare complete infarmation about JPMorgan Chase Financial Company LLG and JPMorgan Chase & Co. and this offering. You may get these documents without cost by visiting EDGAR on the SEC web site at
www.gec.gov, Alternatively, JFMorgan Chase Financial Company LLC and JPMorgan Chase & Co., any agent or any dealer participating in the this offering will arrange to send you the prospecius and =ach prospectus
supplement as well as any product supplement, undertying supplement and preliminary pricing supplement if you o request by calling toll-free 1-886-535-9248,

IRS Circular 230 Disclosure: JPMorgan Chass & Co. and its affiliztes do not provide tax advice. Accordingly, any discussion of ULS. tax matters contained herein {including any attachments) is not intended or written to be
used, and cannat be wsed, in connection with the promotion, marketing or recommendation by anyone unaffiliated with JPMorgan Chase & Co. of any of the matters addressed herein or for the purpose of avoiding LS.
fax-related penaltiss,

Investment suitabiity must be determined individually for each inwestor, and the financial instruments described herein may not be suitable for all investars. This information is not infended to provide and should not be
relied upon as providing accounting, legal, regulatory or tax advice, Investors should consull with their cwn advisers as e these matters,

This material is not a product of JP. Margan Research Departments.

Fres writing Prospectus filed Pursuant to Rule 432, Registration Statement Mos. 333-270004 and 233-270004-01
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