North America Structured Investments

Syr SPXFP Uncapped Accelerated Barrier Notes JP MOI‘gan

The follawing is a summary of the terms of the notes affered by the preliminary pricing supplement fyperinked below,
Summary of Terms

Hypothetical Total Returns**

Issuer: JPhorgan Chase Financial Company LLC T P afra e
Guarantor: JPMorgan Chase & Co.
Minimum Dencmination: $1,000 52,200 4
Inglex: S&P S00° Futures Excess Return Index 2000 -
Fricing Date: August 30, 2024 L1800 -
Observation Date: August 30, 2029 = %2,600 -
Maturity Date: September 5, 2023 E gn00 e
Upside Leverage Factor: Al least 2.90° £ P T
Barrier Amount: 70.00% of the Initial Value : | =
Payment At Maturity: If the: Final Value is greater than the Initial Value, your payment at maturity per $1.000 principal amount nole £ s ==

will be caloulated as follows: s D

§1,000 + ($1,000 = Index Retum = Upside Leverage Factor) ea0 1
If the Final Value is equal to the Initial Values or is l2ss than the Initial Values but greater than ar equal ta the FE
Barrier Amount, you will recaive the principal amount of your notas at maturity. $700

If the Final Yalus is less than the Bamar Amount, your payment at maturity per $1,000 principal amount note
will b caloulated a5 follows:

+B0% - M0 L0 - 5092 40T 0% -20% 105 0% 10°% 20% 0% 400 507

Index Beturn
F1.000 + (51000 * Inclex Redurn) — "
if the Final Vaius is hess than the Barier Amount, you will lose more than 30.00% of your principal amount af Einal Value Index Return g :r';;” ML
maturity s could lose all of your princioa! amaunt at matnty, s
CLUSIP: 48133P031 185.00 E5.00% 136.60%
Preliminary Pricing -
140.00 40.00%
Supplement: hitp:fisp jpmorgan, comidocumenticusip/as] 35P 081 idectypeProduct_Temmsheetidecument pdf 24.00%
Estimated Value: The estimated value of the nates, when the tlems of the nates are sl will not be l2ss than S900.00 per 120.00 20.00% 42.00%
51,000 principal amount note, For information about the estimated value of the notes, which likely will bz 110,00 10.00%
Iwer than the price you paid for the notes, please see the hyperdink above. : : 21.00%
Ay paymant on the nates is subject to the credit risk of JPMorgan Chase Financial Company LLC, as issuer of the notes, and the cradit rigk 105.00 5.00% 10.50%
of JPMergan Chase & Co., as guaranior of the notes. 101,00 1.00% > 10
* The actual Upside Leverage Factor will be provided in the pricng supplement and will not be less than 2,10 :
** Reflects an Upside Leverage Factor equal to the minimum Upside Leverage Factor set forth herein, for ilustrative purposes. 100.00 0.00% 0.00%
95.00 =5.00% 0.00%
S0.00 -10.00% 0.00%
Capilalized terms used but net defined herein shall have the meanings set Torh in the preliminany pricing supplement. B0.00 -20.00% 0.00%
Thie “tolal refunn® &s used above is the number, expressed a8 a percentage, that resulls from comparnng the payment al maturity per $1.000 70.00 -30.00% 0.00%
principal amn_um note o $1.000, _ _ ) 59,99 -30.01% -30.01%
The hypathetical refurns shown above apply anly at maturity, These hypotheticals do not reflect fees or expenses that would be associated
with any sale in the secondary market, If these fees and expenses were included, the hypothetical returns shown abowve would likely be lower, 4000 -50.00% -60.00%:
20,00 -80.00% -80.00%
0.00 -100.008% =100.00%
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elected Risks

Your investment in the notes may result in a loss. The notes do not guarantee any return of principal.
Any payment an the netes is subject 1o the credit risks of JPMergan Chase Financial Company LLC and
JPMargan Chase & Co. Therefora the value of the notes prior fo maturity will be subject to changes in
the: markel's view of the creditworthiness of JPMargan Chase Financial Company LLT or JPMorgan
Chase & Co.

As a finance subsidiary, JPMorgan Chase Financial Company LLC has na independent operaticns and
has limited asseats.

Thwe benefit provided by the Barrier Amaunt may terminade on the Observation Date.

ho interest paymeants.

You will nat have any rghls 1 the E-Min® S&P S00° Fulures Contracts (the “Underlying Fulures
Contracts™) or the securities included in the index underhying the Underlying Futures Contracts,
JEMargan Chase & Co. is currently one of the companies thal make up the SAP 500° Index. the index
underlying the Underdying Futures Contracts of the Indzsx,

Thwe Inedex is subject 1o significant risks asscciated with the Underhing Futures Contracts.

Suspension or disruptions of market frading in the Underlying Futures Contracts may adversaly affect
the value of your nates.

The perfarmancs of the Indax will differ from the performance of the index underlying the Linderhying
Futures Contracts.

Megative rall refurns associated with the Underlying Futures Contracts may adversely affect the level of
the Index and the value of the notes,

The Index comprises noticnal assets and liabilities. There is no actual portfolio of assets to which any
parsen is antitled ar inwhich any person has any ownership interest.

J.P.Morgan

Selected Risks (continued)

The estimated value of the notes will be lower than the original issue price (price o public) of the notes.
The estimated value of the notes does not represent fulture values and may differ from others' estimates,
The estimated valus of the notes is determined by reference to an internal funding rate.

The value of the nates, which may be reflected in customer account stalements, may be highes than the
than current astimated value of the notes for a limited fime period.

Lack of liquidity: J.P. Mergan Securifies LLS (who we refer 1o as “JPMS") intends to offer o purchase the
noies in the secondary market but is not reguired to do so. The price, i any, at which JEMS will be willing
1o purchase nates from you in the secondary market, if at all, may result in a significant loss of your
principal.

Potential conflicts: We and cur affiliates play a vanety of roles in connestion with the issuance of noles,
including acting &= calculation agent and hedging our obligations under the notes, and making the
assumplions used to determine the pricing of the notes and the estimated value of the nates when the
terms of the nates are sat. It is possible that such hedging or other trading activities of J.FP, Morgan or its
affiliates coukd result in substantial returns far J.P. Margan and its affiliates while the value of the notes
declines.

The tax consequencas of the notes may be uncerin. Yaou should cansult yaur B adviser regarding the
1.5, federal income tax consequencas of an investment in the notes.

The risks identified above are nat exhausiive. Please see ‘Risk Factars® in the praspecius supplement and the applicable product supplement, Annex & to the accompanying prospectus addendum and “Selected Risk

Considarations” in the apolicable preliminary pricing supplement for additional information.

Additional Information
SEC Legend: JPMorgan Chase Finandal Company LLC and JPMorgan Chase & Co. have filed a regisiration statement gncluding a prospectus) with the SEC for any alferings @ which these matenials relate, Belore you
imvest, you should resd the prospectus in that registration statement and the ather documents relating to this affering that JPMorgan Chass Financial Company LLC and JPMorgan Chase & Cao. has filed with the SEC for
mare complete information about JPMorgan Chase Financial Company LLC and JPMorgan Chase & Co. and this offaring. ¥ou may get thess documents without cost by visiting EDGAR on tha SEC web sits at

waerw sec.gov, Allernatively. JPMorgan Chase Financial Company LLC and JPMorgan Chase & Co. any agent or any dealer parlicipating in the this offering will arrange ta send you the prospectus and each prospecius
aupplement, as well a5 any product supplement, underlying supplement and preliminary pricing supplement if you 20 request by calling toll-free 1-866-535-9243

IRS Circular 230 Disclosure: JPMorgan Chase & Co. and its affiliates do not provide tax advice. Accardingly, any discussion of U5, tax matters contained hesein {including any attachments) is not intended or written to be
uzed, and cannat be used, in connection with the promolion, marketing or recommendation by amyone unaffiliated with JPMorgan Chase & Co. of any of the matters addressed herein or for the purpose af avoiding U3,
tax-related panalties.

Investment suitability must be determined individually for each imvestor, and the financial instruments describad hersin may nat be suitable for all investars, This information is not intended to provide and should not be
relied upon as providing accounting, legal, regulatory or tax advice. Investors should consult with their own advisers a= to thess matters.
This material is not a product of J.P. Margan Research Departments.

Fres Writing Prospectus Filed Pursuant to Rule 433, Registration Statement Mas, 333-270004 and 333-270004-01
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