North America Structured Investments

3y SPX/INDU Auto Callable Accelerated Barrier Notes

The fellowing is a summary of the terms of the notes offered by the preliminary pricing supplement hyperlinked below,
Summary of Terms

Isguer: JPMorgan Chase Financial Company LLC
Guarantor IPMergan Chase & Co

Minimum Denomination: 51,000

Indices: S&P 5007 Index and Dow Jones Industrial Average®
Upside Leverage Factor: 1.60

Barrier Amount: With respect to each Indax, 70.00% of its Initial VYalue
Pricing Date: Chetober 18, 2024

Review Date: Cictober 23, 2025

Ohservation Date: Cetober 18, 2027

Maturity Date: October 21, 2027

CUsIP: 483135LMAS5

Preliminary Pricing

Supplement: httpef'sp. ipmorgan. com/document'cusip/a81 35U MAS doctypeProduct Termshest'document. pdf

Estimated Value: The estimatad value of the notas, when the tarms of the notes are set, will not be less than $940.00 per
51,000 principal amount nate.  For information about the estimated value of the notes, which likely will e
lewier than the price you paid for the notes, please see the hypedink above,

You may lose some o all of your principal al materity. Any payment on the noles & subject to the credit risk of JPMorgan Chase Financial
Company LLC, as issusr of the notes, and the credit risk of JFMorgan Chase & Co., as guarantor of the notes.

Automatic Call

If the closing level of each Index on the Review Date is greater than or equal o its Call Value, the notes will be automatically called for a
cash payment, for each $1,000 principal amount note, equal to (a) $1,000 plus () the Call Premium Amount, payable an the Sall
Setllement Date, No further payments will be made on the noles

If the notes are auromatically calied, you will not benefit from the Lipzide Leverage Factor that applies to the payment at matunty if the
Final Value of each Index is greater than its initial Vaiuwe. Becawse the Upside Leverage Facitor does not apply fo Hhe paypment upon an
automatic call, the payment dpon an avlomatic cal may be sigaificantly fess than e payment al matunly for the same level of
appreciation in the Lesser Parforming Inclex.

Call Value
100,00% of the Initial Yalue
FPayment At Maturnity
If the notes hawe not been sutomatically called and the Final Walue of each Index iz greater than its Initial Value, your paymeant at maturity
per 51,000 principal amount nate will be calculated as follows:
£1.000 + (51,000 # Lesser Performing Index Return = Upside Leverage Factor)

If thee nofes have not Been automatically called and the Final Value of eitfer Indes is equal to or less than its Initial Value but the Final
Walue of each Index iz greater tham ar equal to itz Bamer Amount, you will recelve the principal amount af your nates at maturity,
If the nofes have not been automatically called and the Final Value of efher Index i l2as than its Barrier Amount, your payment at maturity
per 51,000 principal amount note will be calculated as follows:

51,000 + (31,000 = Lessar Parforming Index Return)
If the notes have mof been asutomatically called and the Finel Value of either Indax iz less than itz Bamer Amount. you will lose morg fhan
F0.00% of pour prncipal amourtt &f mafunity and could fose all of your principal amount at maturfy.

Call Premium®
At least 3.00%

J.PMorgan

Hypothetical Examples of Amounts
Payable Upon Automatic Call or at
Maturity™*

L<:1;:5I< Féil.-flfrr:ﬂ al: ! Total Return at 1,:::' -:iet:“ilfa::'t
g RE."iE"'_': Dama RL Dy Automatical y Called
Observation Date
55.00% B.00% OT.60%
50.00% £.00% T5.00%
A40.00% B.00% &0.00%
20.00% E.00% 30.00%
10.00% B.00% 15.00%
5.00% £.00% 7.50%
0.00% B.00% 0.00%
-5.00% 1% 0.00%
-10000% Mid 0.00%
=20.00% MiA 0.00%
-30.00% M 0.00%
=30001% A =300 %
-40.00% MiA -40,00%
=50.00% Mk =50,00%
-G0.00% Mtk -60.00%
-8 00% BA -30.00%:
-100.00% M4 =100.00%

M4 — indicates that the notes would not be called and no payment
weauld be made,

* Reflects 2 Call Premium of £00% per annum. The Call Premium
will be detarminad on the Pricing Date and will not be less than
B.00% par annum,

** The hypothetical rstums on the notes shown above apply only if
you hald the notes for their entire term ar untll automatically called.
Thess hypothelicals de nol reflect fees or expensas thal would be
associated with any aale in the secondary market, If these fees and
sxpensas wara included, the hypothetical retums wiould likely ba
levarer,
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Se lected Risks

Yaur investment in the notes may result in @ lass, The notes do not guarantee any return of principal
Any payment on the notes is subject to the credit risks of JPMorgan Chasa Financial Company LLC and
JPMargan Chase & Co. Therefore the value of the notes prior to maturity will be subject to changes in
the market's view of the creditworthiness of JFMorgan Chase Financial Company LLG or JPMorgan
Chasze & Co.

IF thiz niotes are autamatically called, the appreciation patential of the notes is limited to the Call Premium
Amaunt paid an the nates,

You are exposed 1o the risk of decling in the level of each Index.

Wour payment at maturity will B determined by the Lesser Performing Indes,

The benefit provided by the Bamer Amount may temminate on the Obssreation Date

The automatic call feature may force a potential =ary exit.

Mo interest payments, dividand payments ar vating rights.

JEMargan Chase & Co. is currently one of the companias that make wp the Indices,

A5 a finance subsidiary, JPMorgan Chase Financial Company LLC has no indepandent operations and

Selected Risks (continued)

The estimated valuz of the notes will be lower than the anginal issue price (prics to public) of the notes,
The estimated value of the notes is determined by reference to an internal funding rate.

The estimated value of the notes does not represent fulure values and may differ from others’ estimates.
The valuz of the notes, which may be reflected in customer sccount statements, may be higher than the
then current estimated value of the notes for a limited time pariod.

Lack of liquidity: J.P. Margan Securities LLC (who we refer to as JPMS) intends to offer to purchase the
nates in the secondary market but is not requirsd 10 do so, The price, f any, at which JPMS will be willing
o purchazs notes from you in the secondary market. if at all. may result in a significant loss of your
prinGigal.

Fatential conflicte; We and our affilistes play a variety of roles in connection with the issuance of notes,
including acting as calculation agent and hedging our cbligations under the notes, and making the
assumptions used {o determing the pricing of the notes and the estimated valee of the notes when fhe
terms of tha notes are set. It is possible that such hedging or other trading activities of J.P. Mongan or its
affiligtes could result in substantial returns for J P, Morgan and its affiliates while the value of the notes

declings,
+ The tax consequences of the notes may be uncerain, You should congult your tax adviser regarding the
LS. federal income tax consequences of an investment in the notes.

s limited assets,

The risks identified above are not exhaustive. Please see "Risk Factors™ in the prospectus supplement and the apglicable product supplement, Annex A to the prospectus addendum and “Selected Risk
Considerations” in the applicable preliminary pricing supplement for addibonal infarmabon

Additional Intarmation

SEC Legend: JFMorgan Chase Financial Company LLC and JPMorgan Chese & Co. have filed s registration statement {including & prospectus) with the SEC for any offerings to which these materizls relate. Before you
imvest, you should read the prospectus in that registration statement and the other decuments relating to this offering that JPMorgan Chase Financial Company LLC and JPMaorgan Chase & Cao. has filed with the SEC for
maore complete information about JEMargan Chase Financlal Company LLG and JPMorgan Chase & Co. and this offering. You may get these documents without cost by visiing EDGAR on the SEC web site at

woarw sec.gov. Alternatively, JEMorgan Chase Financial Company LLC and JPMorgan Chase & Co.. any agent or any desler participating in the this offering will arrange to s=nd you the prospectus and sach prospectus
supplement. as well a5 any product supplement, underying supplement and preliminary pricing supplement if you so request by calling toll-free 1-B658-535-0248.

IRS Circular 230 Disclosura: JPMorgan Chase & Co. and its affiliates do not provide tax advice. Accordingly, any discussion of U.S. tax matters contained herein {including any atachments) is not intended or written to be
wsed, and cannat be used, in connection with the promotion, markebing o recommendation by anyone unaffiliated with JPMorgan Chase & Co. of any of the matters addressed herein ar for the purpose aof avaiding us.
tax-related penalies,

Investment suitabdity must be determined individually for each investon, and the financial instruments described herein may not be suitabde for all investars. This information is not intended 1o provide and should not be
relied upon as providing accounting, legal, regulatory or tax advice, Investors should consult with their own advisers as to thess mattars,

Thiz matarial iz not a product of J.P. Margan Research Departments.

Fres Writing Prospectus Filed Pursuant to Rule 433, Registration Staternent Mos, 333-270004 and 333-270004-041
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