Morth America Structured Investments

2yNC6m INTC Auto Callable Contingent Interest Notes

The fallowing is a summary of the terms of the notes offered by the preliminany pricing supplemeant hypedinked below.
Summary of Terms

Issuer; JPMargan Chase Financial Company LLC
Guarantor: JPMorgan Chess & Co.

Minimurm Denomination: 1,000

Raeference Stock: Cormmaon stock of Inlel Corparation
Pricing Date: Junie 28, 2024

Final Review Date: June 29, 2028

Maturity Date: July 2, 2026

Raview Dates: Cruartery

Contingent Interest Rate: 12.00% per annum. payable guarterdy at a rate of 3.25%. if applicabla®

Interest Barrlen

Trigger Value: Anamaunt had represents at most 85 15% of the Inilial Value®

CUSIP: 48135NHa2

Preliminary Pricing

Supplement: htlp-tap jpmorgan.comidesurmenticusipid 8135NHEZ dectypeProduct Termshest/document pdl

The estimated value of he nodes, when he erms of he nofes ane set, will ned ba kess than 980,00 per 31,000
principal amouwnt note, For information about the eslirmated valee of the notes, which likely will be lower than fhe
price you paid for the notes, please see the hypedink above,

Estimated Value:

Automatic Call

I the GlD!I'Lg pece of ene share of the Refersnce $II:|I5: an any Fewiew Date [Dﬂ'bE'r than fhe frst and final Reviaw DS'E!}I " greabew than oF EqLISI
le the Initial Value, the nates will be automalically called for & cash payment, for each $1,000 principal amount nete, squal o (a) $1,000 pls (&)
Ihe Contingenl Interest Payment applicable bo that Review Date plus (o) any previously unpaid Conlingsnl Inleresl Payments for any priar
Review Dates. payable on the applicable Call Setllement Dale. Mo further payments will be made on the notes

Payment at Maturity

I the nodes have not been automatically called and the Final Value is greater than or equal to the Trigger Walue, you will receive a cash payment
at matwrity, for each $1,000 principal amount rote, equal te @) 31,000 s (b) the Contingent Interest Payment applicable to the final Reviesw
Date plus (o) any previoushy unpaid Sentingant Interest Fayments for any prior Review Datas.

If the: nofes have not been aulomaticaly called and the Final Value is less than the Trigger Value, your payment al maturily per $1,000 principal
amaount note will be caleulated a3 follows:

$1.000 + ($1.000 % Stock Retumn)

if fhee riobes Rave oot been aulomatically called and S Ginal Value 5 fess than the Trgger Value, poo wil fose more han 32.85% af pour
principal amawnt af matwity and cowid Iose all of your prncipal amaond ab maturitye

“*The acteal Interest Barrier and Trigger Yalue will be provided i the pricing supplament and will not be greater than 65.15% of the Initial Value.
“*Reflects Interest Bamer and Trigger Value squesl 1o the maximum Interest Barrier and Trigger Walue st forth herein, for illustrative purgoses.

Capialized terms wsed bu nat defined herein shall have the meanings set forth in the preliminary pricing supplement,
Any payment on the notes is subject to the credit risk of JPMorgan Chass Financial Company LLC, as issuer of the notes, and the cradit risk of
JPMorgan Chase & Co., as guarantor of the notas.

J.PMorgan

dddk ki

Hypothetical Payment at Maturity

Payment Al Malunty {relacts

Slhock Relum 13,00% pear annum Condingent
Interast Rata)
[CELET £1,032.50
A0 51,0332,50
200003 .51.032.5D
5008 £1,032.50
0.000% 51,0332.50
-5.00% 51,032.50
-10.00% £1,032.50
20,000 51,032.50
-30,00%, 51,032,50
-34.B5% 51,032.50
-34.E6% $651.40
40,004 SEO0.00
-50.00% S500.00
-50.00% 400,00
A0,004% 520000
- 100,00 50,00

Thiis tabla dags ot demenstrale bow yous inleres pEpmenis Gan vany over
S tarm af your rabes

Contingent Interest

“Hira nates hava netbean automatizally called and tha closing price of one
share of the Reference Stock an any Review Dale is graater than af equal i
the Intarast Barier, yau will racsive on tha spplicabla Inlerest Paymant Data
far each 1,000 principal amawil note a Canrgant kberast Payment soual o
32 54 (agquivalent ta & Contingent mlerast rate af 12.00% per annum.
payable at a rale of 3.25% per guarier), plos any presiausly wnpaid
Contirgent Inferest Faymants far any prior Reviaw Datas,

"' This table assumas thal ro previously uinpald Cenlingent Infarest
Paymant is payable ot maturty, Tha hypothetical paymenls on the notes.
shown abave apply only i you hodd the notas for their entirs bemm or wntil
autaratically called. These hypalbalicals da nat reflact faes o axpenses lhat
wiodlld b assccialed with any salfa in the sacondany market. IF thesa feas and
axpenses wera induded, e hypalbalical payments shoan abowe wauld
likety b lowar
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selected Risks Selected Risks (continued)

= four inestment in the notes may result in a loss. The notes do net guarantes any refum of principal. +  The estimated value of the notes will be lower than the ariginal issue price {price to public) of the notes,

*  The notes do not guarantes the payment of interest and may not pay interest at all. +  The estimated value of the notes is determined by reference to an intemal funding rate.

= Any payment on the nofes is subject to the credit risks of JPMorgan Chase Financial Company LLC and +  The estimated value of the notes does not represent future values and may differ from others’ estimates.
JPMaorgan Chasa & Co. Therefore the value of the notes prior to maturity will be subject to changes in + The value of the notes, which may be reflected in customer account statements, may be higher than the
the market's view of the credityorthiness of JFMorgan Chase Financial Company LLS or JPMorgan then current estimated value of the notes for a limited time pericd.
Chase & Co. + Lack of liguidity: J.F. Morgen Securities LLC {who we refer to a8 JPME) intends to affer 1o purchase the

= The sppreciaton potential of the notes is imited 1o the sum of any Contingent Interest Fayments that notes in the secondary market but ks not required 1o do so. The price, if any, at which JPME will be willing
may ke pald over the term of the notes, to purchase notes from you In the secondary market, if at all, may result in a significant koas of your

= The benefit provided by the Trgger Value may terminate an the final Raview Date, princlpal.

= The autematic call feature may force & potential early exit. + Potential conflicls: We and our alfillates play a varlety of roles in connection with the ssuance of nates,

= Mo dividend payments or voling righte. including acling as calculabion agent and hedging our obligations under the notes, and making the

= The anti-dilulion prodection for the Reference Stock is limited and may be diseretionary, asgumplions used to delerming the pricing of the notles and the eslimated value of the notes when the

= Asafinance subsidiary, JPMorgan Chase Financial Campany LLG has no independent operations and terms of the notes are sel, 18 s possible that sueh hedging or other frading activities of J.P, Morgan of its
s limited asseds, affliates could result in substantial rebuns for JP, Morgan and il affliales whils the valus of the notes

declines,

* The fax consequences of the nokes may be uncedain. You should consult your ta adviser regarding the
W5, federal inpome bax consequences of an inyestment in the nobes.

The riske Identified abowve are not exhaustive. Please s2e 'Risk Factors” inthe prospectus supplement and the appheable product supplament, Annex & o the sccompanying prospecius sddendurn and “Selected Risk
Canziderstions” in the applicakble preliminary pricing supglement for adddianal informatsen.

Additional Information

SEC Legend: JPMorgan Chase Financisl Company LLC and JFMorgan Chase & Co. hawve filed & registration stetement (including a prospectus) with the SEC for any offerings to which thess materials relate. Before you
inwest, you should resd the prospectus in that registration statement and the other documents relating 1o this offering thet JPMorgan Chese Financisl Coempany LLC and JPMorgan Chase & Co. hes filed with the SEC for
rare complete infermation about JFMargan Chase Financial Company LLC and JPMorgan Chase & Co. and this offering. You mey get these documents without cost by visitng EDGAR on the SEC web =ie at
wanw_ssc.goy. Albernatively, JFMorgan Chase Fmnancial Company LLE and JPMorgan Chase & Co., any agent or any desler participating in the this offering will arrange to send you the prospectus and each prosgectus.
supplement as well as any product supplament and pralimingry prcing sugplement If you so request by calling toll-free 1-856-535-024 5.

IRS Circular 230 Digclosure: JPMargan Chase & Co, and its affillates do ne! provide lax advice, Accordingly, any dizcussion of LS. tax mallers contained hersin (including any allachmanis) is not intended or wiitlea 1o be
uzed, and cannot be used, in canneclion with the pramotion, markeling or recommendatian by anyone unafiliated with JPMangan Chase & Co. of any of the matters addressed herein or Tor the purpose of avaiding U5,
tax-related penallies,

Invesiment suilabildy must be determined individually For each inveslor, and the financial instruments described hergin may not be suitable for all investors, This informalion is not intended to provide and should not be
relied upon as providing accounting, legal, regulatory o fax advice, Inestors should congull with their own advisers as fo these matters,

This maxterial is not o product of J.P. Margan BEesearch Departments,

Frese Writing Prospectus Filed Pursuant to Rule 433, Registration Statement Nos, 323-270004 and 333-270004-01
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