Morth America Structured Investments

2yrNCEm SPX/RTY/GDX Auto Callable Contingent Interest Notes

The follewing is a summary of the terms of e noles olfered by the prelimmany pricing supplemant hyperinksad below,
Summary of Terms

Issuer:

Guarantor:

Minimum Denomination:
Underlyings:

Pricing Date:

Final Review Date:
Maturity Date:

Review Dates:
Contingent Interest Rate:
Interest Barrier/

Trigger Value:

CUsIP:

Preliminary Pricing
Supplement:

Estimated Yalue:

Automatic Call

JPMorgan Chase Financial Company LLC

IPMergan Chase & Co

51,000

S4&P 5007 Index, Russell 2000% Index {each, an “Index™) and VanEck® Gold Miners ETF (the “Fund®)
July 24, 2024

July 24, 2026

July 29, 2026

Cluarterdy

12,00% per annum, payable quarterly at a rate of 3.00%. if applicable*

With respect to each Underying, 2n amount that represents at reat T0.00%* of s Initial Valus
48135PSX0

principal amount note.  For information about the estmated value of the notes. which likely will be lower than the
price you pasd for the: notes, please see the hyperink above.

IF the closing value of each Underying an any Review Date (ather than the first and final Review Dates) is greater than or egual 1o ids Initial
Value, the notes will be automatically called for a cash payment, far each $1,000 principal amount note, equal 1o (a) $1,000 plus () the
Contingant Interest Payment applicakle to that Review Date plus (2} any previously unpaid Contingent Interest Payments for any prior Review
Dates, pagable on the applicable Call SetBerment Date. Na further payrments will be made on the notes,

Payment at Maturity

If the notes hawve not been automatically called and the Final Value of each Underlying is greater than or equal o its Trigger Valua, you will
receive a cash payment al rmaturity, for each $1,000 principal ameunt nole, equal 1o (a3 $1.000 plus (b) the Contingent Interest Payment
applicabls to the final Review Date plus (o) any previcusly unpaid Contingent Interest Payments for any prior Review Dates.

If the nates have not been automatically celled and the Final Value of any Underying is less than its Trgger Value, your payment at maturity per
$1,000 principal amount note will be calculated as follows:

51,000 + (51,000 = Least Performing Underying Return)

if the notes have nof been sutomatically cailed and the Final Value of any Undedwing is less than its Trigger Valus, you will lose mors than
30.00% of yewr principal amount al maludly and cowld Jose all of your princieal amount al matunly,
“*The actual Interest Barrler and Trigger Value af each Undedying will be provided in the pricing supplement and will not be greater than 70.00%

of its Initial Value.

“**Reflects Interest Barer and Trigger VWalue equal to the mazimum Interest Bamier and Trigger Walue set forth henain, for ilustrative purposes.

Capitalized terms used but not defined herein shall have the meanings st forth in the preliminary pricing supplement.

Any payment on the notes is subject to the credit risk of JPMorgan Chase Financial Company LLC, as issuer of the notes, and the credit risk of
JPMargan Chase & Ca., as guarantar of the nobes.
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Hypothetical Payment at Maturity™=*, =

J.PMorgan

Least Perfarming Underying Return

Payment At Maturity [reflects 12.00% per
rwm Centingent Interest Rate|

SO0 5103000
40,008 51,030.00
200003 £1,030000
10h00H 51,030.00
5.00% 51,030.00
0.00% £1,030.00
-5.00% 51030000
-20.00% 51030000
=30.00% $1,030.00
-30.01% 4599.90
-0, 0% Sa00.00
=50, 00% 5500,00
-60.00% £400.00
-80.00% 520000
-100,00% 50,00

This tabsa doac nol damordtrata how your inLarail payrmants Can vary over

the term of yaur notes.
Contingent Interest

*If the notes have not beer autormatically called and the closing value of each
Underlying on any Review Date i greater than or equal Lo its Intérest Barrier,
vou will receive on the applicable Interast Pawment Date for each 51,000
principal amount note & Contingant Interest Payment equal to 530,00
[equivalent to a Contingent Interest Bate of 12.00% per annum, payable at a
rate of 30036 per quarter| pivs any pravioushy unpaid Cantingant Interact

Payments for any prios Review Dates,

*=**This table azsumes that no presiowsly unpaid Contingent Interest
Payment i payable at maturity, The lypothatical payments on the notes
shosyn above 3pply only IFyou Bold the notes for thair entire term or until
autormatically called, These hypatheticals do not reflect fees ar expenses that
winkl be associated with any sake in the secondary market, IF these faes and
expensss were included, the hypathetical payments shown above would likely

=) (ST
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Selected Risks

Selected Risks (continued)

Yaur investment in the notes may result in @ lass, The notes do not guarantee any return of principal
The notes do not guarantes the payment of interest and may not pay interest at all.

Any payment an the notes is subject to the credit risks of JPMorgan Chase Financial Company LLC and
JEMaorgan Chase & Co, Therefore the value of the notes prior to matwrity will be subject to changes in
the market's view of the creditworthiness of JFMorgan Chese Financial Company LLC or JPMongan
Chase & Co.

The appreciation patential of the notes i kmited ta the sum of any Contingent Interest Payments that
may be paid over the tarm of the notes.

Yau arg exposed 10 the sk af decling in the value of each Underlying.

Yaour payment at maturity will b2 determined by the Least Performing Underlying,

The benefit provided by the Trigger Value may terminate on the final Review Date.

Thee automatic call feature may force a potential early ext.

ho dividend payments or voling rights,

JPMorgan Chase & Co. is currently one of the companies that make up the S&P 500% Index.

The netes are subject 1o the risks associated with small capitalization slecks with respect to the Russel
2000® Index.

The Fund is subject to management sk,

The padormancs and market valug of the Fund, paniculary during penods of marked valatlity, may nat

A3 a finance subsidiary, JPMargan Chase Financial Company LLC has ne independent operations and
has limited asssts.

The estimated value of the notes will be lower than the ariginal issee price (price to public) of the nates,
The estimated value of the notes s determined by reference to an internal funding rate.

The estimated value of the notes does not represant future values and may differ from others' estimatas.
The value of the notes. which may be reflected in customer account staterments, may be higher than the
then current estimated value of the nates far a limited time pericd,

Lack of liquidity: J.P. Morgan Securities LLE (who we refer to as JPMS) intends to offer fo purchase the
nates in the secondary market but is not required (o do so, The price, i any, at which JPRMS will be willing
1o purchase notes from you inthe secondary market, if 2t all, may result in & significant loze of your
principal.

Fatential conflicts: We and our affiliates play a variety of roles in connection with the issuance of notes,
imduding acting as calculation agent and hedging our cbligations under the notes, and making the
assumptions used fo determine the pricing of the notes and the estimated value of the notes when the
terms af the noles are sel. 1S possible thal such hedging or other rading aclivilies of JP. Moargan or its
affiliates could result in substantial retumns for J.P. Morgan and ite sffiliates while the value of the notes
declines.

The tax congequences of the notes may he uncenain, You shoukd consull your tax adviser regarding the

correlate with the peformance of the Fund's underying index as well 25 the net asset value per share.
+ The notes are subject 1o risks associated with the gold and sihver mining industries with respect to the
Fund
+ The notes are subject to the risks associated with non-lU 5. securities with respect o the Fund.
+ The noles are subject 1o currency exchange risk with respect to the Fund.
= The ami-dilution protection for the Fund s limited,

U5, faderal income tax consequances of an investmant in the notes.

The risks identified above are not exhaustive. Flease see "Risk Factors” in the prospectus supplement and the applicable product supplement, Annex A to the accompanying prospectus addendum and “Selected
Risk Considerations” in the applicable preliminary pricing supplement for additional information,

Additional Information

EEC Legend: JPMorgan Chase Financial Company LLC and JPMorgan Chase & Co, have filed 5 registration statement (including a prospectus) with the SEC for any offerings to which these materisls relate, Before you
mvast, you should read the prospectus in that registrafion staterment and the other documaents relating to this offering that JPMorgan Chase Financial Company LLC and JPMorgan Chase & Co. has filed with the SEC for
mare complete infarmation abowt JPMargan Chase Financial Company LLC and JPMargan Chase & Co. and this offering, You may get these desuments without cost by visiting EDGAR on the SEC web site at
www.sec.goy. Alternatively, JFMorgan Chase Financial Company LLC and JPMorgan Chase & Co., any agent or any dealer participating in the this offering will arange to send you the prospectus and each prospectus
supplemant as well as any product supplement, underying supplement and preliminary pricing supplement if you 5o request by calling toll-free 1-B66-535-9248.

IRS Circular 230 Disclosure: JPMorgan Chass & Co. and its affilistes do not provide tax advice. Accordingly, any discussion of U5, tax matters contained herein {including any attachments) is not intended or written to be
wied, and cannat be used. in connection with the promotion, marketing or recemmendation by anyoene unaffiliated with JPMorgan Chase & Co. of any of the matters addressed herein or for the purpose of avoiding LS.
tax-related penalles,

Investment suitabiity must Be determined individually for each investor, and fhe financial instruments described herein may not 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 a3 fo these matters,
This material is mot a product of J.P. Morgan Research Departments.

Fres Writing Prospecius Filed Pursuant to Rule 433, Registration Statement Mos, 333-270004 and 333-270004-04
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