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r Notes linked to the J.P. Morgan Kronos+

The following is a summary of the terms of the notes offered by the preliminary pricing supplement hyperdinked below.
Index Overview tal Returns™
The J.F. Morgan Kronos+™ Index (the “Index") attempts 0 provide 2 dynamic niles-based exposune 10 the S&P 5007 Inds: (the ) '
“Constituenl’). The Index Iracks () 0%, 100% or 200% of the price performance of the Canstiteent (i e, dividends, if any, are nol refiecied),
(h) a notional cash return (only if the exposure to the Constituent is 0%) or a rofional financing cost (only if the exposure to the Constituent is
200%) and () the daily deduction of 0.95% per annum (the “Index Deduction™. The Index's exposure to the Constituent is determined based P - T
on strategies that referenca the following historical tendencies: (a) historical outperformance arcund the twrn of the month: (b) historicsl price
momentum Bhead of menthly index options’ expiny; () and historical mean reversion into menth-end.  The Constitwsnt consists of stocks of S8
500 companies selected bo provide a performance benchrmark for the LS. equily markets. The national cash retumn and the noliznal financing -
cost are currently determined by reference fo the Effective Federal Funds Rate,
1,000
Summary of Terms i
Issuer; JPMorgan Chase Financal Company LLC ; e
Guarantor: JPMorgan Chase & Co. LowEn
Minlmum Denomination: 51,000 £ v
Index (Index Tickerk: JP. Mergan Kionos+™ Index (JPUSKRMS) st
Pricing Date: June 28, 2024
Observation Date: June 28, 2027 e e i o o S o
Maturity Date: July 1, 2027 .
Upside Leverage Factor: Ableast 1.00°
Barrier Amount: T0.00% of the Initial Value Total Ret th
Fayment At Maturity: If the Final YWalue is greater than the Initial Value, your peyrent st maturity per 51,000 principsl amount note Final Walue Index Return = ?:;t"[j erne
will be caloulsted as follows: fs
51,000 + (51,000 « Index Retum » Upside Leverage Factor) 1685.00 £5.00% 65.00%
If the Upside Leverage Factor is set at 1.00, you will not benefif from any upside leverage at matunity. 140.00 40.00% 40,005
If the Final Valua iz equal to the Initial Value or is less than the Initial Walue but greater than or equal to the 120.00 20.00% 20.00%
Barrier Amount. you will receive the principal arount of your notes at maturity. 140.00 10.00% 10,005
If the Final Value iz leze than the Bamer Amount, your payment at meturity per $1,000 pancipal amount note
will be caloulsted as follows: (LG EE) 51000
$1,000 + (31,000 * Inclex Redurm) 101.00 1.00% il
If the Fina! Valws is less than the Bamer Amoun!, you vall lose more than 2000% of pour principal amount af 100.00 0.00% 0.00%
mafurity and cowd lesa ail of wour princips! amount st matuniy. 95.00 -5.00% 0.00%
CUsIP: 45135MKE4 20.00 =10.00% 0.00%
Preliminary Pricing 5000 -20.00% 0.00%
Supplement: hittp-iisp jprmoman. com/documenticusipid81 358K idoctypeiProduct_Termsheetidocument pof TO.00 -30.00% 0.00%
Estimated Valusa: The estimatad value of the notes, when the tarms of the notes are set, will not be less than $500.00 par G000 _30.01% -20.01%
51,000 principal amount note. For infermation about the astmated value of the notes, which likely will b2 5
lower than the price you pald for the notes, pleass see the hyperlink above. ;ggg :ggg: 3%:
Anyg payment en the notes is subject to the cradit risk of JPMorgan Chase Financial Company LLC, as maver of Ihe notes, and the credil risk z e .
of JPMorgan Chase & Co, as guaranior of 1he notes, 0.00 -100.00% -100.00%

The “total return™ a5 used above is the number, expressed as a percentage, that results from comparing the payment at maturity per 51,000
principal amount note to $1.000.

Investing in the notes linked to the Index Involves a number of rlsks. See "Selectad Risks” on page 2 of this decument, "Risk
Factors" in the prospectus supplement and the relevant product supplement and underlying supplement and "Selected Risk
Conslderationz™ in the relevant pricing supplement.

Meilher the Securilies and Exchange Commission nor any alate securities commission has approved of disapproved of the noles or passad
upan e accuracy or the adequacy of this document ar the relevant praduct supplemsant o undedying supplerment o the prospaciug
supplement or the prospectes. Any representation o the contrary is a criminal offense,

J.P. Morgan Structured Investments | 1 800 576 3529 | jpm_structured_investments@jpmorgan.com

*The actual Upside Leversge Factor will be provided in the pricing supplement and
will nat be less than 1.00,

“*Raflecs Upside Leverags Faclor equal 1o e minimom Upsice Leverags Faclar
sat farth hesain, for illustrative purposas,

The hypolhetical retums shawn sbove apply anly 3t matunty. These hypothaticsls
do not reflect Tees or expensas thal would be sssocialed with any sale in the
secendary markel, IFhese fees and expenses were included, he hypothatical
redums shown above would likaly e lowar.
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Selected Risks

Risks Relating to the Notes Generally

= ‘Your investment in the notes may result ina lose. The nates do not guarantse any retum of principal.

= The lewsl of the Index will include an Indes deduction of 0.95% per annum and. in some circumstances,
a notional fingncing cost caleulated based on the EHectve Federal Funds Rate.

= Any payment on the notes is subject to the credit risks of JPMorgan Chase Financial Company LLC and
JPMorgan Chase & Co. Therefore the walue of the notes prior to maturity will be subject to changes in
the market's view of the creditworthiness of JEMorgan Chase Financial Company LLC or JPMorgan
Chaze & Co.

+ A5 & finance subsidiary, JPMaorgan Chase Financial Company LLC has no independent operations and
has limited asseis.

* The benefit provided by the Barrier Amount may terminate on the Cbservation Cate

+ Mo interest payments, dividend payments or voting rights.

= Lack of liquidity: J.P. Morgan Securities LLC {fwho we refer o as "JPM37) intends to offer to purchase
the nakes in the secondary market but is not required & o so0. The price, if any, at which JPM3 will b
willifng 1o purchase notes from you in the secandary markel, i at all, may resalt in a significant loss of
your principal.

= The tax consequences of the notes may be uncerain, You should consull your G adviser regarding the
1,8, federal income bax consequences of an investment in ihe notes

Risks Relating to Conflicts of Interest

= Paolential conflichs: We and our affiliates play a variety of rales in connection wilh the issuance of notes,
including acling as calculation agent and hedging our obligations under the notes, and making the
assumplions usad o determine the pricing of the noles and the estmated value of the noles when the
terms of the notes are set. 1 s posaible that such hedging or other trading activities of JP. Morgan or its
affdiates could result in substantial returns for J.P. Maorgan and is affdistes while the value of the notles
declines.
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Selected Risks (continued)
Risks Relating to the Estimated Value and Secnn.dsry Market Prices of the Notes

The estimated value of the notes will be lower than the orginal izswe prce (price 1o public) of the notes.
The estimated value of the notes does not represent fulure values and may differ from others' estimates.
The estimated value of the notes 3 determined by reference 1o an intemal funding rate.

The value of the notes, which may be reflectad in custorner account statements, may be higher than the
than current estimated valua of the nobes for a limited time period.

Risks Relating to the Index

JPMargan Chase & Co, is currently one of the companies that make up the Constituent,

Cur affiliate, JPMS, the index sponsor and the index caloulation agent of the Index. may have interests
that conflict with yours and may adjust the Index in away that affects its level,

The Index may ned be successful or culperfarm any allemative stategy,

The nates are subject ko Mmsks assaciated wilh the Index's tum-of-the-rmanth stralegy,

The nabées are subject b ks associabed with he Indexs options axpiry mormentum stratégy,

The notes are subject to fsks associated with the Index's monlh-end mean reversion slrategy

The Index'a strabegies are applied during only a partion of ach month.

The Indes may be adverssly affected by an averlap between i turm-ol-the-month steategy and it month-
end mean reversion siralegy.

The Indes may be uninvested in the Constiuent.

The Constituent may be replaced by a substitute index if certain extraordinary events occur.

The notional cash return will be negatively affectad  the undedying interast rate is negative.

The Indss, which was established on December 22, 2020, has & imted operating histary and may perform
in unanticipsted ways.

The Index comprisss notional assats and liabilities. There is no actual portfolie of assets to which any
person is enitled or in which any person haz any ownership interest.

The Effactive Federal Funds Rate is affected by a number of factors and may be volatile.

Tha methcd by which the Effective Federal Funds Rate is determinad may change, and any such change
may advarsely affect the value of notes linked to the Indexc

The risks identfied above are not exhaustive. Please see “Risk Factors™ in the prospectus supplement and the applicable product supplement and underying supplement and “Selected Risk Considerations” in the

applicabtie preliminary pricing supplement for additional information.

Additional Information

Any information relating fo perfarmance sontained in these malediats is flustrative and no assurance s given that any indicative refums, pedonmance or resulls, whether histarical or hypothetical, wil be achieved, These
berms are subject 1o change, and J P, Morgan underakes no duly 1o update this information, This docurment shall be amended. superseded and replacad in its entirely by a subsequent preliminary pricing sugplemsnt
andlar pricing supplement, and the documents referned to therein, n the event any mconsisiency between the information presenied herein and any such preliminary pricing supplement andios pricing supplement, Such

preliminary pricing suppléement andier pricing supplement shall govem,

Past performanca, and especially hypothatical back-tested pedormance, is not indicative of future results. Actual peformance may vary significanty from past performance or any hypothatical back-testad performance.
This type of information has inherent limitstions and you should carefully consider thess limitations before placing reliance on such information.

IRS Circular 230 Disclosure: JPAMorgan Chese & Co. and its affiliates do not provide tax advice. Accordingly, any discusaion of LS. tax matiers contained hersin {including any altachmenis) is not intended or writken 1o be
uzed, and cannaot be used. in connection with the promotion, marketing o reeommendaton by anyone unafilated with JPMorgen Chase & Co. of any of the matters addressed hergin or for the purpose of avalding U5,

tas-related penaities.

Investment suitability rmust be determined individually for exch investor, and the financial insfruments desoibed bersin may not be suitable for all investors, This information is not intended to provide and should not be
relied upan as providing accounting, legal, regulatony or fax advice, Investors should consull with thear swn advisers as fo these matiers,

This matarial is not @ product of J.P. Morgan Research Departments.
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