Morth America Structured Investments J P Morgan
5yrNC6m RTY/SPX Callable Contingent Interest Notes

The follewing 12 & summary of the terms of the notes offered by the preiminany pricing supplement hyperlinked balow.

Summary of Terms Hypothetical Payment at Maturity™
Issuar: JPMorgan Chase Financial Company LLC )
Guarantar; JPMorgan Chase & Co. Lesger Parfonming Payment at Maturity
Minimum Denomination: 1,000 Underlying Return (2ssuming 7.25% per annum
Underlyings: Russell 2000% Index and S&P 5009 Index Cantingent Interest Rate)
Pricing Date: August 23, 2024
Final Review Date: August 23, 2028
Maturity Date: August 26, 2029 60.00% $1,018.125
Review Dates: Cuariery 40.00% 81 01R.125
Contingent Interest Rate: Al least 7.25%" per annum, paid quarterly al a rate of at least 1.5125%", il applicable -
interest Barrier/Trigger Value: ‘With respect to each Underlying, an amaunt that represents 55.00% of its Initial Value 20.00% 51,018,125
CuUsIP: AB13EPGEZ
Preliminary Pricing 5.00% 51,018,125
Supplemeant: http:fiep jpmorgan.com/documanticusipdd 8135P G622 doctype/Product_ Termshest'document. pdf 0.00% 51,018.125
Estimated Valua: The estimated value of the notes, when the terms of the notes are set, will not be less than $340.00 per 5.00% &1 018,125

51,000 principal amount nole, For more infermation about the estimated value of the netes, which likely 2] onticr)

will be lower than the price yvou pald for the notes, please see the hyperlink above. 0.00% 51,018.125
Early Redemption 30.00% 51,018.125

W, al our election, may redesm the neles early, in whole bul net n part, on any of he Interest Payment Dates (other than the first and final
Interest Paymen| Dates) al a price, for each $1,000 principal amount nele, equal ko {a) $1,000 plus (D) the Contingent Interes! Payment, if -40.00% $1,018.125
any, applicable to the immediately preceding Review Date. If we infend to redeem your notes early, we will deliver notice to The Depository A5 00% 51 018.125
Trust Company, or OTC, at least three business days before the applicable Interest Payment Date on which the notes are radesmed early. . —

-45.01% 5549200
Payment at Maturity -50.00% §500.000
If the notes have not been redeemed early and the Final Velue of each Underlying Is greater than or equal to its Trigger Velue, you wil _B0.00% 5400.000
recaive a cash payment at maturity, for each 51,000 principal amount note, equal to (a) 51,000 plus (b} the Condingent Interast Paymant - .
applicable to lhe final Review Date -80.00% $200.000
If the notes hawve not been redeemed early and the Final Vialue of either Underlying is less than its Trigger Value, your payment at maturity =100.00% $0.000

per $1,000 principal amount nole will be caloulaled as fallows:

1,000 + (81,000 = Lesser Performing Underlying Return] This table does not demanstrate how your interest payments can vary over the 12

of your notes.
IF e nodes have nol been redsimed avd the Final Value of either Underlying (s less than ifs Trigges Value, you will fose morg than . . .
45,00% of yowr prncipal amouat af matunty and cowld lose all of pour principal amaunt af matuniy Contingent Interest
- . ~ ; e oo “If the notes have nol been previously redeermed early and the cosing level of
Capilalized tarms used but not defined harain shall have the meanings sat forth in the preliminary pricing supplemeant. each Underlying on any Review Date is greater than or equal o its Interest Barrier,
. . _ . . ) you will receiva on the applicable Interast Payment Date for each 31,000 principal

Any payment on the notes is subject to the credit risk of JPMaorgan Chaze Financial Company LLC, as issuer of the notes and the credit amaunt note a Contingent Inlerest Payrment equal to atl least $18,125 (equivalent ta
risk of JPMaorgan Chase & Co., as guaranior of the nofes. a Conlingent Interest Rale of at keast 7.25% per annum, payable al a rate of at least

1.8125% per quarter).

**The hypothetical paymants on the notes shown above apply only if you hotd the notes
feor theeir enlirg terrm of until redeemed eary, These hypotheticals do not rellect fees or
expenses that would be assoclated with any sale in the secondary market. [fthese fees
and expensas were included, the hypothetical payments shown above would likely be
lawer,
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Selected Risks Selected Risks (continued)

= Your investment in the notes may result in 8 loss. The notes do not guarantee amy return of principal. = The estimated value of the notes will be lower than the original issue price (price to public) of the notes.
= The notes do not guarantes the payment of interest and may naot pay interast at all. = The estimated value of the notes is determined by referance to an intemal funding rate.

= Any payment on the notes is subjact to the credit risks of JPMorgan Chase Financial Company LLC = The estimated value of the notes does not represent future values and may differ from others'

and JPMorgan Chase & Co, Therefore the value of the notes prior to maturity will be subject to changes estimates,
iy the marke!'s view of the creditworthiness of JPMorgan Chase Financial Coempany LLG or JPMargan *  The value of the nates, which may be reflectad in customes 2ecount statements, may be highes than

Chase & Co. the then current eslimated value of 1he neles for a limiled tme period,
+ The apprecialion polential of the notes is limited 1o the sum of any Contingant Inlerast Payments thal o Lack of liquidily: J.P. Morgan Securilies LLC (who we refer Lo as JPMS), intends Lo alfer o purchase
may be paid ovar the tarm of the notes. the notes in the secondary market but is not requirad 1o do so. The price, if any. at which JPMS will ba
« You are exposed to the risks of the dacline in the value of each Underlying. willing to purchase notes from you in the secondary market, if at all, may result in a significant loss of
= Your payment st maturity will be determined by the Lesser Performing Underlying. wour principal.
= The benefit provided by the Trigger Walua may terminate on the final Review Date. = Potential conflicts: We and our affiliates play a variety of roles in connection with the issuance of notes,
»  The aptional early redemption feature may force a potential early exit, including acting as calculation ageant and hedging our chligations under the notes, and making the
= Mo dividend payments or vating rights, asaumptions usad to determine the pricing of the nates and the estimated value of the notes when the
« JPMorgan Chase & Co. B currently one of the companies that make up the S&P 5009 Index, terms of the notes are set, ILis pessible that such hedging of othar trading activities of JP. Morgan o
*  The noles are subject ko the risks associated with small capitalization slocks with respect to he Russell its afliliates could result in substantial relurns for J.P. Margan and ils affiliates while the value of the
20002 Index. ratas decline.
« Az afinance subsidiary, JPMorgan Chass Financial Company LLC has no independent operations and  «  The tax conssquences of the notes may be uncertain. You should consult your tax adviser regarding
has limited assets. the U.S. federal income tax consequences of an investmeant in the notes.

The risks identified abowe 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
supplerment for additional informaticon.

Additional Information

SEC Legend: JPMergan Chagse Financial Comgany LLEC and JPMorgan Chase & Co. have filed a regisleation statement (including 2 pro@gectus]l__wim the SEC for any offerings o which these malerials relate, Belors
you invest, you should read the prospectus in that registration statement and the other documents relating to this offering that JPMargan Chase Financlal Company LLC and JPMaorgan Chase & Co. has filed with the
SEC for more complate information about JPhorgan Chase Financizl Company LLC and JPMorgan Chase & Co. and this offering. You may get these documents without cost by visiting EDGAR on the SEC web site
al wwwesec.gov Allermatively, JPMorgan Chase Financial Company LLG and JPMorgan Chase & Co., any aﬁ_&nt ar any dealer parlicipating in this oﬂ'ering will arrange o send you he prospectus and each prospecius
supplement, as well as any product supplement, underying supplement and preliminary pricing supplement If you so request by calling tol-free 1-865-535-9245,

IRE Circular 230 Disclosure: JPMorgan Chase & Co. and its affiliates do not provide tax advice. Accordingly, any discussion of LS. tax matters contained herein (including any attachmeanis) is not intended or written to be
uscd.land canm[fllbe used, in cenneclion wilh the promation, markeling or recommendaltion by anyane unaffilialed with JPMargan Chase & Co. al any of the mallers addressed herein ar far the perpese of avoiding LS.
ta-related penalties,

Investment suitability must be determined individually for each investor, and the financial instruments describad hersin may not be suitable for all investors. This information is not intended to provide and should not be
ralied upan as praviding accounting, legal, regulaioa'y of T advice. Invesions should consull with Their osm advisers as to hese maltors.

This material iz not a product of J.P. Morgan Research Departments,

Free Writing Prospectus Filed Pursuant to Rule 433, Registration Statement Mos. 333-270004 and 333-270004-01
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