Terms supplement to the prospectus dated April 13, 2023, the prospectus supplemant dated April 13, 2023, the
product supplement no. -1 dated Apdl 12, 2023 and the underying supplement no. 21V dated Oclober 20, 2023

North America Structured Investments

7yr S&P® Global 100 PR 5% Daily Risk Control 0.5% Deduction Index (USD) ER-Linked Notes JP MOI‘gELIl

The follzwing is a summary of the terms of the notes offered by the preliminary pricing supplement hyperlinked balow.

Overview

The notes provide exposure to the S&P® Global 100 PR 5% Daily Risk Contral 0.5% Deduction Ind=x (USD) ER {the “Index”). The Index

attempts to provide variable notional exposure to the S&P? Global 100 Index {the *Underlying Index”), while targeting an annualized volatility

of 5%, subject 1o the deduction, on a daily basis, of the national financing cost and a daily deducticn of 0.50%: per annum. The Underlying
Index is desianed to measure the performance of 100 large-captalization multinational companies whose busingsses are glabal in nature
and that derive & substaniial pertion of their operating income from multipls countries.

Summary of Terms

Issuer:

Guarantor:
Minimum Denomination:
Index:

Index Ticker:
Farticipation Rate:
Pricing Date:

Final Review Date:
Maturity Date:
Raview Datas:
CUSIP:
Preliminary Pricing
Supplement:
Estimated Value:

Automatic Call

JPMargan Chase Financial Company LLC

JPMargan Chase & Co.

31,000

5&P€ Glokal 100 PR 5% Daily Rigk Control 0.5% Deduction Index (USD) ER
SPGLRSTE

100%

June 27, 2024

June 27, 2031

July 2, 20231

Annual

48135M5F1

hitpefap jpmorgan. com'document/cusindd 81 358 5F1 /doc SProduct Termshestidocument

The estimated value af the nedes, when the terms of the notes are sel will net be less than $900.00 per 51,000
principal amount nole, For infermation about the estimated valee of the nates, winch likehy will Be kaver than the
price you paid for he notes, please see the yperlink above,

IF the closing leved of the Index en any Review Date (ether than the final Review Date) is greater than or egual 1o the Call Value for that Review Date,
the notes will be automatically called for a cash payment. for gach $1.000 principal amount note, equal to (a) $1.000 plus (b) the Call Premium
Amount applicake 1o that Review Date, payable on the applicakie Call Setlement Date, Mo further payments will be made on the notes,

Review Date Call Value* | Call Premium®
First At mest 101.00% of the initial value Al least 12.75%
Second At most 102.00% of the initial value Al least 27.50%
Third At most 103.00% of the initial value At least 41.25%
Fourth At most 104.00% of the initial value At least 55.00%
Fifth At mast 105.00% of the initial value Al least B8.75%
Sixth At most 106.00% of the initial value Al least 82.50%

Payment at matiriy

If the notes have not been automatically called and the Final Valus i greater than the Initial Vales, st maturity, you will reczive a cash payment that
provides you with & return par 51,000 principal amount note equal to the Index Retum multiplied by the Parficipation Rata. If the natas have not bean

automatically called and if held to maturity, you will recene a full repayment of principal an the notes, even if the level of the Index declines, subject 1o

the cradit risks of JPMergan Chase Financial LLC and JPMorgan Chase & Co. Any payment on the notes is subject 1o the credit risk of JPMorgan
Chase Financial Company LLC. as issuer of the notes, and the credit risk of JPMorgan Chase & Co., as guarantor of the notes.

Investing in the notes linked to the Index involves a number of risks. See "Selected Risks™ on page 2 of this document, "Risk Factors™ in
the prospectus supplement and the relevant product supplement and underlying supplement and "Selected Risk Considerations" In the
relevant pricing supplement.

Meither the Securities and Exchange Commission nor any state securities cammission has approved or disapproved of the notes or passed upon the
accuracy of the adequacy of this document or the relevant product supplement or underlying supplement or the prospectus supplement of the
prospectus. Any representation to the confrary is a criminal offense.

Registration Statemeant
Mas, 333-270004 and 333-270004-01
Dated May 21, 2024

Fiule 424(b)(3)

al Examples of A
atic Call or at Matur
AR Total Total Total Total Total Hetun?
e Returnat  Returnat  Return Return  at Maturity i
Review Firat Second at Fifth  at Sixth not

e Reviaw Review  Review  Review  Autematicall
Date™ Date™ Date* Date* v Called
BO.00% 13.75% 2A7.50% BE.75%  B2.50% &0.005
A0.00H, 13.75% 27.50% BB.75%  B2.50% A0.00%
0.00% 13.75% 2750% GRS B2EOM 20.00%
10,00 13.75% 2750 BR.75H  B2.50M 10.00%
5.00% 13.75% 2050 GB.TSH B2.50M .00
5.00% 13.75% ITE0% BRTSH M 5.00%
2.00% 13.75% 2750 A L 2.00%
1.00% 13.75% A A L 1.00%
0.00% HA A N HfA Q00%
<5, 00% L A N LILS 0.00%
-10.00% MiA /A LU M .00
-20.00% M /A M4 MR .00
=30,00% MiA /A HiA MA OO0
-50.00%5% Mfn U HiA M O.00%
=60,00% MiA MNJA A MiA OO0
. -30.00% M N/A A M 000
-100. 00 [FE NfA A R 0L00%.

MiA — indicates that the notes would not be called on the applicable Review Date
and no payment would be made for that data.
*Redlects a Call Premium of 13.75% per annum and the applicable madmum Call
Walues listed in the tabbe lo the lefl. The Call Premium will be provided in the pricing
supplerment and will mod Be less than 12.75% per anmem.  The CGall Values will b
prcvided in the pricing supplemant and will not ke greater han he applicable

I M.

** Mot all Review Dates reflected. The hypothetical returms on the nates shown
abova apply only if you hold the notes for thair entine tarm or until sutomatically
called. These hypothaticals do not reflact fees or expenses that would be associated
with any sale in the sacomdary market. If thesas fees and expenses wone included,
the: By polfetical rebums would likely Be lower,
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Selected Risks Selected Risks (continued)

Boaow s o8 s

If the notes have nat been aulomatically called, the nates may not pay more than the principal amount at The Index, which was estabiished on Seprember 18, 2028, hee a limited opersling histary and may pesfrm in

rity. unanticipated ways. . . " . .
T.Ehsmlsl‘.lai of the Inciex will reflect a 0.50% per anaum index deduction and the deduction of a national + ;Im-ean%‘aé;\.’alue for sach Review Date is greater than the Initial Value and increasss progressivaly ovar the term of
financing cost . . X . . = [If the notes are automatically called, the appreciation patantizl of the notes is limited to the applicable Call Pramivm
The nofes are subject to the risks assaciated with non-U.5. securities. Amount paid an the notes.
The Index may nat be successful and may nat autperfarm the Underying Index + The avtematic call feature may force a potential early exit.
Tha Index may nat approximate its @rget velatility, » As a finance subsidiary, JPMorgan Chase Financial Company LLC has no independent aperations and has limited
Mo interest payments, dividend payments ar vating rights, Samaty.

Tha estimated value of tha notes will ba lower than the original issue price (price ta public) of the nates.

We may determine the payrment at maturity far your notes eary if a change-in-law avent ooours.
The estimated value of the noles is determined by reference 10 an interm:al funding rate,

JEMargan Chase & Co. is currently one of the companies that make up the Underlying Index and the

P

Indax. The esltimal;edm\falue af ﬂwﬁ&m dré? nat lepée_serll fgure -.-aluesrﬁnd may differ fmmbglg_erg'eesaimags n

The daily adjustment of the exposure of the Index 1o the Underlying Index may cause the Index not to he valuz of the notes, which may be reflectad in customer aocount statements, may be higher than the then

refact fully any appreciation of the Underlying Index o ta magnify any depreciation of the Underlying curent estimated value of the notes for a limited time period.

Index + Lack %I' |Iqtldl||:-_'1" J. E organ S&cggnes .'i'&c {w_’:_'nﬁ we nal\errf to as JPME) ITSE'IUSS to”c-g:r lﬁ purchage the notes in the
i A N - - . " " gecondary market but is not required 1o do o, The price, if any, &t which il willing 1o purchase nates

Tha Index may be significantly uninvestad, which will result in @ portion of the Indew reflecting no raturm. from in the sacondary market, f 2t all, may result in 2 significant loss of your prncipal.

Any payment an the notes is subject 1o the credit risks of JPMergan Chase Financial Compary LLC and Potertial conflicis: We and our afffiates plary & variety of roles in connection with the issuance of notes, including
JPhargan Chase & Co. Therefors the value of the notes prior fo maturity will be subject to changes in tha acling as caleulation agent and hedging our obligations under the nates, and making e assumptions used to
market's view of the creditvorthiness ef JPMergan Chase Financial Company LLG or JPMorgan Chase & datermine the pricing of the notes and the estimated value of the notes when the tarms of the notes are sat, It is
Co. passible that such hedping or ather trading activities of J.P. Maorgan or its affiliates could result in substantial retums.
for JP. Morgan and its affiliates while the value of the notes declines,
+ Tha tax consequences of the notes may be uncertain, You should consult your tax adviser regarding the LS.
fedaral income tax consequences of an investmeant in the notes.

The risks identified above are nat exhaustive, Please see “Risk Factors” in the praspecius supplement and the applicable product supplement and undertying supplement and “Selected Risk Considerations” in the applicable
prefiminary pricing supplemant for additional information,

Additional Information

ANy Infermation relating to performance contained in these matenals is Mustrative and ne assurance (s given that any indicative retums, perfarmance or results, whether nistorical or hypothetizal, will be achieved. Thess terms
are subject to change, and J.P, Morgan undertakes no duty to update this infarmaticn, This decument shall be amended, superaeded and replaced in its entirety by 2 subsaquent preliminary pricing supplement and'or prging
supplement. and the documents refared to tharein. In the event any inconsistancy betwesan the information presentsd hersin and any such preliminary pricing supplement andfor pricing supplement, sush preliminary pricing
supplement andicr pricing supplement shall govenm.

[Past performance, and especially hypothefical back-tested performance, is not indicative of future resulis, Actusl performance may vary significantly from past performance or any hypothetical back-tested performance, This
typa of infarmation has inherent limitations and you should carefully considar thess limilations before placing reliance on swch information.

IRS Cirgular 230 Disclosure: JPMorgan Chase & Co. and its affiliates do not provida tax advics. Accardingly, any discussion of U_S. tax matters contained herain {including any attachments) is not intanded o written to be
wsed, and cannat be used, in connection with the promotion, markeking or recommendation by amyone unaffiliated with JPMorgan Chase & Co. of any of the matters addressed hersin or for the purpose of avoiding U_S. tax-
related penalties.

Investment suitability must be determined individually for each investor, and the financial instruments described herein may not be suitable for all investars, This informaticn is nat intended to provide and should not be relied
upon as providing accounting, legal, regulatory or tax advica. Investors should consult with their own advisers as to these matters.
This material is not a product of J.P. Morgan Research Departments.
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