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oyr Auto Callable Review Notes linked to INDU/RTY/SPX

Overview
Thez follorwing is a summary of the terms of the notes offered by the preliminary pricing supplement hypedinked below.

Summary of Terms

Issuer: JPMargan Chase Financial Caompany LLC

Guarantor: JPMargan Chase & Ca.

Indices: Deow Jones Industrial Average®, Russell 20007 Index and S&P 5007 Index
Pricing Date: Jume 21, 2024

Final Revigw Date: Jume 21, 2029

Maturity Date: June 28, 2029

Review Dates: Cuarterly (after an initial one-year non-call period)

Call Value: With respect to each Index. 52.00% of its Initial Value

Barrier Amount: With respest to each Index, 75.00% of its Initial Value

CusIP: 45135METO

Preliminary

Pricing Supp nlpsp jpmargan comidocumentieusip/aB 135 MET 0 doctypeProductTerm sheetdosument, pof

Estimated Value: The estimated value of the netes, when the terms ofF the notes are sel will nod be less than
F050.00 per $1,000 principal amount note.  For infermation about the estimated value of the
nates, which likely will b lower than the price you paid for the notes, please see the hyperink
above,

ou may lose same or all of yaur principal at matunty, Any payment on the notes is subject to the credit risk of JPMargan Chase
Financial Company LLC, as issuer of the notes and the credit risk of JPMorgan Chase & Co., as guarantor of the nofes.

Automatic Call

If the clasing level of each Index on any Review Date is greater than or equal to its Call Value, the notes will be automatically
called for a cash payment, for gach $1,000 principal amount rate, equal o (a) 51,000 pivs () the Call Premium Amaount
applicahle to that Review Date, payable on the applicable Call Sefilement Date, Mo further payments will be made on the notes,

| Review Date 1 Call Premlum™ 1 Review Date I Call Bremium® |
Firet Algast 025007 Tenth Alleas| 30.0825%
Sezond Allsast 11.5625% Elevanth Al lesst 32.3750%
Third Atleast 13.9750% Tweltth Al least 34.5875%
Faurih At last 16.1875% Thirtzenth At least 3700008
Fiflh At least 18,5000% Fouresnih Al leas| 39 3125%
Sislh Al least 20.5125% Fifteanih Al leas! 41 5250%
Sevantn Alleast 23,1250% Speanin Alloest 42.0375%
Eighth At least 25 2375% Final At lmast &5 25000
Hinth A beast 27 7500%

Payment at Maturity

It the notes have nat been aulomatically called and the Final Value of 2ach Index is greater than or equal to its Bamar Amaunt,
you will receive the principal amount of your notes at maturity.

If the notes have not been automatically called and the Final Value of any Index is less than its Bamiar Amount, your payment at
maturity per $1.000 principal amount note will be calculated as follows:

$1.000 + {31,000 = Least Perdorming Index Return)
If the: mafes have not been avtormaticaily calied and the Final Valee of any index 1 less fhan its Barier Amount, pou will ioge
more then 25.00% of your principal amount af matunty and cowld fose alf of your principal amount at matunfy.

Hypothetical Amount Payable™
3n|;';::'in: Total Rturnat  Total Retunat  Tatal Retum at  Tofal Retun at
Index Retum at F"*b‘::‘:"”" S'KE::I?W-' ”L"P"E:;T::evlw' F lnall:)F;i:weu.-
Review Daie
BO.O0% 3.25% 20.B125% 34.6375% 4B.25%
A40.00% $.25% 20.8125% 3468754 A5.28%
20.00% 9.26% 2008128% 34.6075% 46 25%
10.00% 9.26% 20.6125% 34.6875% 45.25%
0.008% $25% 2006125% 3587 5% A5 25%
-5.00% 2.25% 200B126% 34.68T5% 45.25%
-8.00% G25% 2006126% 3587 5% A5 25%
10.00% M MR i 0.00%
-20.00% (Y HIA HIA 0.00%
-2500% LI MiA M8 D00
+25.01% N HIA HIA “25.04%
-40.00% A i Hi -40.00%
-50.00% L A Mg -50,00%
-B0.00% A M M -B0.00%
-100,00% HiA Hi, M -100.00%

*In mach case, 1o be determined on the Prcing Oate, but not less than the maimem Call
Premium, as applicable

“* Mot all Review Dales reflected. Reflects a Call Premivm of $ 25% per annum and the
applicable Call Vidues listed in e b todbe bR, The call pramivem will be delermined oo the
Pricing Date and will nat be less than & 25% per annum

The “olal return” a5 used above i 1he numiber gepressaed as o persentage. that resuts from
camparing the gayment on the appicabile papment date per 31,000 prindpal amount note fo
51,000

The kypalfielical returms an ihe rabes shawn abava apsly anly if yeu fald ihe natas foe thair
erire feam ar until sutomatically called. These bypotheticals do not reflect fees or expenses that
would be associaled with any Salé in the secondary markel IFihese feds and expenses wird
includad, the hy pathalical refuns shovn siave would likaly be (ower,

Capitaized terms used but ot defined hersin shal have the meaning set farh in the
prefirningry pricing supplerent,
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Selec_ted Risks _ Selected Risks (continued)
. Ygur_lmn;estment in the notes may resultin a loss. The notes do net guarantee any return of + The estimated value of the notes will be lower than the original issue price (price to public) of
principal, the nates,

Any payment on the notes is subject to the cradit isks of JPMorgan Chase Financial Company . The estimated value of the notes is determined by reference to an intemal funding rate.,
LLC and JPhorgan 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 1o changes in the market's view of the creditworthiness of JPMorgan Chase Financial others” estimates.

Company LLC or JPMorgan Chase & Co. The value of the noles, which may be reflected in customer account statements, 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.

Vou are exposed to the risk of decline in the level of each Index. + Lack of liquidity: J.P. Morgan Securities LLC (wha we refer to as JPMS) intends to offer to
Your payment at maturity will be determined by the Least Performing Index. purchase the nates in the secondary market but is not required to do so. The price, if any, at
The benefit provided by the Barrier Amount may temminate on the final Review Date. which JPMS will be willing to purchass notes from you in the secondary market, if at all, may
The automatic call feature may force a potential early exit. result in a significant loss of your principal.

Mo interest payments, dividend payments or voting rights, + Potential conflicts: We and our affiliates play a variety of roles in connection with the
JPMorgan Chase & Co. is currenthy one of the companies that make up the Dow Jones issuance of notes, including acting as calculation agent and hedging aur obligations under
Industrial Average® and the S&P 500% Index. o the notes, and making the assumptions used to determine the pricing of the notes and the
The nales are subject to risks associated with small capitalization stacks. esfimated value of the notes when the terms of the notes are set. It is possible that such

As a finance subsidiary, JFMorgan Chase Financial Company LLC has no independent hedging or other trading activities of J.P. Morgan or its affiliates could result in substantial
operations and has limited assets. returns for J.P. Morgan and its affiliates while the value of the notes declines.

= The tax consequences of the notes may be uncertain. You should consult your tax adviser
regarding the U.S. federal income tax consequences of an investment in the notes,

The risks identified above 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 addifional infarmation.

Additional Information

SEC Legend: JPMargan Chase Financial Company LLC and JPMargan Chase & Co, have filed a registeation statement (including & prospectus) with the SEG for any alferings to which these matenials relate, Before you
invest, you should read the prospectus in that registration statement and the other documents relating to this offering thet JPMorgan Chase Financial Company LLC and JPMorgan Chase & Co. has filed with the SEC for
more complete information about JFMoargan 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 sibe at
wiww.sec 0o, Alternatively. JPMorgan Chase Financial Company LLG and JPMorgan Chase & Co., any agem or any dealer paricipating in the this offering will arrange to send you the prospecius and 2ach prospecius
supplement as well 2= any product supplement, underdying supplement and preliminary pricing supplement if you so request by calling toll-free 1-B6E-535-9248.

IRS Circular 230 Disclosure: JPMergan Chase & Co. and its affilistes do not provide tax advice, Accordingly, any discussion of U5, tax matters contained herein {including any attachments) is not intendsd or written to be
used. and cannaot be used. in connection with the promotion, marketing er recommendation by anyone unaffiliated with JPMaorgan Chase & Co. of any of the matters addressed herain or for the purpose of avoiding U.5.
fax-related penallies,

Investmant suitability must be determined individually for each investor, and the financial instruments described herein may naot be suitable for all investors. This information is not intended to provide and should not be
relied upon as providing accounting, legal, reguiatory or tax advice. Investars should consult with their own advisers as to these matters.

This material is not a product of J.P. Maorgan Research Departmenis.

Fres writing Prospectus filed Pursuant to Rule 433 Registration Statement Mos, 333-270004 and 333-270004-01
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