MNorth America Structured Investments

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

The tollawing 5 & summary of the terms of the notes offersd by the preliminary prcing supplement hyperinked beiow,
Summary of Terms

Issuer: JPMargan Chase Financial Company LLC

Guaranter: JPNorgan Chase & Co

Minimum Denomination; 1,000

Underfyings: Hasdag-100* Technology Sector Indexs™, Russell 2000% Index and S&P 5002 Index

Pricing Date: May 262024

Final Review Date: Movember 30, 2026

Maturity Date: December 3, 2026

Review Dates: Quarerty

Contingent Interest Rate: [7.30%-9.50%]" per annum, paid quartery at a rate of between 1.875% and 2.375%", if applicabie
Interest Barrier: With respect to each Linderying. an amountthat represents 75.00% of s Initial value

Trigger Value: Wilh respect to each Underlying, an amount thal represents T0.00% of its Initial Value

CUSIP: AB135MPLE

Preliminary Pricing

Supplement: htlp:isp, an. oom.'do-mrru‘znumsu 3135MPLE doctypeProduct Tarmhzeu:lomrmnl f
Estimated Value: The estimated valug = Nofes, BTG o S are SeL Wil no De [e5s miaEn prncipal

amount note, For more mformaton about the esimated value of the notes, whlch likely will be lower than the price you Pald for the notes,
please see the hyperink abowe

Automatic Call

If on any Review Dale (other than the first and final Review Dates) the closing level of each Underlying is greater than or equal to its
Indtial Walue, the notes will b2 automatically calsd and you wil receive a cash payment for each 31,000 pancipal amount note, equal 1o (3)
$1,000 plus (b) the Confingent Interest Payment apphcabie to that Rewview Date, payable on the applicable Call Settement Date. Ho further
payments will be made on the notes

Payment at Maturity

If the netes have not been automatically caled and the Final Value of each Underlying is greater than or equal te its Trigger Value,
you will receive a cash payment at maturity, for each 51,000 principal amourt note, equal to (3) §1,000 plus (b) the Contingant Interest
Payment. if any, applicable to the final Review Date.
If the notes have not been automatically caled and the Final Value of any Underlying is 18s$ than its Trigger Value, your payment at
maturity per 51,000 principal amount note will be calculated as Tollows:

1,000 + (51,000 » Least Perforrming Unded ying Return)
1F the noles have nof been automatically calied and the Fnal Value of any Undedying is fess than its Trigger Value, you will kese mone than
30 0% of your principal amount af maiunty and could lose all of your pancipal amount af mafuriy
Capitalized terms used but not defined herein shall hiave the meanings set foth in the prefiminary prcing suppiement
n;y payment an ihe notes is subpect to the credit nsk of JPMorgan Chase Financial Company LLC, as issuer of the notes and the credit

of JPMorgan Ghase & Co., as guarantor of the notes.

J.PMorgan

Hypothetical Payment at Maturity**
Least Perfarming Payment at Maturity
Underlying Return (assuming T.50% per annum
Contingent Interest Rate)
B0.00% 5.0M875
40.00% 31,01875
20.00% 1,01875
5.00% 51,01875
0.00% $1,01875
-5.00% $1,018.75
-20.00% $1,01875
-25.00% $1,018.75
-25.01% 51,000.00
-30.00% 51,000.00
3001 % $659 90
=4 0.00% 560000
-50.00% $500.00
-60.00% $400.00
-60.00% 520000
-100.00% $0.00

This table does not demonstrale how your interest payments can vary over the lerm
of your nofes.

Contingent Interest

“It the noies have not been automatically called and the closing level of each
Underlying on any Review Date i greater Man of equal to its Interest Garmer, you will
receive on the applicable Interest Fayment Date for each 51,000 prncipal amount
note a contingent Interest Paymm 2qual 1o Detween $18.75 and §23.75 tequl\f“alem
1o a Contingent nterest Rate of belween 7.50% and 9.50% per annum, payable at a
rate of between 1.675% and 2.375% per quarten).

**The hypothetical payments on the notes shown above zzappl'].:| only it you hold the notes
fTor their entire bem or unll automalbically called. These hypothelicals do nol reflect fees
or expenses thal would be associated with amy sale in the secondary markel. If these
fees and expenses wene included, the hypothebical payments shown above would likely
e lower.
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Selected Risks Selected Risks (continued)

« Yourinvestment in the notes may result in a loss. The notes de not guarantee any return of principal. + The estimated value of the notes will be kower than the original issue price (price to public) of the notes
+ The noles do rol guarantee the payment of interest and may nel pay inlerest al all. + The estimated value of ihe notes is detemined by reference o an internal lunding rate.

& Any payment an the notes is subject ta the credit risks of JPMargan Chase Financial Company LLC + The estimated value of the notes does not represent future values and may differ from others’

and JPMargan Chase & Co. Therefore the value of the notes pror to maturity will be subject to changes estimates.
in the market's view of the creditworthiness of JPMargan Chase Financial Company LLG or JPMorgan . The value of the notes, which may be reflected in customer account statements, may be higher than

Chase & Co, the then curent estimated value of the notes for a limited time: pericd.
* You are exposed to the nsks of the decline in the value of each Underlying. «  Lack of Iguidiy: J.P. Morgan Securties LLC (who we refer to as JPMS), interds to affer 1o purchase
o Your payment at maturity will be detemnined by the Least Perfoerming Underlying. the notes in the secondary market but is not reguired 1o do 5o, The price, if any, at which JPMS will be
+ The apprecation potential of the notes is Imited Lo the sum of any Conbingent Interest Payments that willing te purchase notes from you in the secondary market, if 31 all, may resull in a signiiicant loss of
may be paid over the term of the notes your principal
» The benefit provided by the Trgger Value may lerminate on the final Rewiew Date. = Patential conflicts: We and our affiliates play a vanety of roles in conmeclion with the issuance of noles,
+ The automatic call fezture may force a potential early exit including acting as calculation agent and hedging our chligations under the notes, and making the
+ Mo dividend payments or vating rights. assumptions used to determine the pricing of the nates and the estimated value of the notes when the
s The notes are subject to the risks assodated with non-U.S securities. terms of the nates. are set. It is possible that such hedging or ofher trading activities of J P Morgan or
+ JPMorgan Chase & Co is cumently one of the companies that make up the S&P 500= Index. its affiliates could result in substantial returns for J.P. Morgan and its affiliates while the value of the
+ The noles are subject to the risks assocated with small capatalization companies. notes decline.
+« The notes are subject to risks asseciated with the technelogy sector with respect to the Masdag-100= +  The tax conseguences of the nates may be uncertain. You showld consult your tax adviser regarding
Technology Seclor Indexss. the ULS. federal income tax consequences of an nvestment in the noles.

# As afinance subsidiary, JPMargan Chase Financial Company LLC has na independent operations and
has hmited assels.

The risks ientified above are not exhaustive. Flease 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: JFMorgan 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
Ew invest, you read the prospedus in that registration statement and the other documents relating to this offering that JPMorgan Chase Financial Company LLC and JPMorgan Chase & Co. has filed with the

EC for more complete information about JPMargan Chase Financial DompanhLdlaC and JPhlergan Chase & Ga. and this ofering. You may get these documeants without cost by visiting EDGAR on the SEC web site
at veww.sec.gov. Allematively, JPMongan Chase Financial Company LLC and J rgan Chase & Co., any agent or any dealer parﬁcipa&l}g_] in this oflering_gill arrange to send you the prospecius and each prospecius
supplement, as well as any preduet supplement, underying supplement and preliminary pricing supplement if you so reguest by calling lelFree 1-868-535-9248.

IRS Circular 230 Disclosure: JPMorgan Chase & Co. and its affiliates do nat provide tax advice. A::mrdingl#]any discussion of U.S. tax matters contained herain (induding ary attachments ) is not intended or written o be
gdamcanngﬂthbe used, im connection with the promation, marketing or recommendation by anyone unaffiliated with JPMergan Chase & Co. of any of the matters addressed herein or for the purpose of awaiding U.S.
A penallies.

Imvestment suitability must be determined individually for each investor, and the financial instruments described herein may not be suitable for all investors. This infarmation is not intended to provide and shauld not be
relied upon as providing acmunllng. legal, regulatory or tax advice, Investors shoukd consult with their own advisers as to these matters.,
This matenal is nod a preduct of LB Mergan Besearch Departments.

Free Writing Prospecius Filed Pursuant to Rule 433, Registration Statement Mos. 333-270004 and 333-270004-1
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