Morth America Structured Investments

2yr EFA Capped Buffered Return Enhanced Notes

JPMorgan

The feloraing & & surmary of e s of Be noles offered by the praliminary pricing supplemend lghlighled beow.
Summary of Terms

IssuET: JPMorgan Chasa Firancal Compary LLC

Guarantor: JPMaigan Chase & Co

Manimum Denomination: 51.000

Linderlying: iShres® M3CI EAFE ETF

Uipside Leverage Fachor 200

Maximum Return: [25.00% - 33008

Buffer Amouint: 10005

Undarlying Return: (Final Malsz — Inftial Yalug) ¢ Inital Valus

Initial Value: The: clasing price of the Underlying an the Pricing Daie
Final Value: The ciosing price of the Underying on tha Obserdalion Dale
Pricing Data: Semembar 30, 2032

Obsarvation Date: Seplenber 50, 2034

Matwrity Data: Ooloher 3, 2024

CUEIP: 401 33MTS

Preliminary Pricing

Supplemant: hillplitse jproargancamidecument e uspd 81 33MT J3ocly pe'Produst_Termshesldocumsan. pdf

Estimated Yalue: The ealimated vakue of 1he notas, when the lems of the noles are sel, will mol be l2ss than S800.00 per 21,000
grincipal amount note. For information abgut the eshmeted valie of 1ha notes, which Bkely will e lower than the price you paid Tor the
nodes, sea the hypedink abowve

Payment at Maturity

IF the Fing! Value of the Linderlying = greater than is Initial Value, you wil receive a cash peyment that provides you with a relum per
51,000 principal amaunt rate equal 1 the Underying Retern mulipied by the Upside Laverage Factor, subjest 1o the Masmum Ratum
an the notes

If the Final Value of the Underying is equal 1o or le2a than ile Inilial Vakie By us to (be Bufler Armound, you wil receive the principal
amound of your nobas &t maturity

If thiz Lindesiving daclines from its Enilial Value by greatar than the Buffer Amaunt, you will Insa 1% of the princpa amount of your noes
Tor every 15 thal thie Underlying has dedined beyond the Baffer frmourd.

Ay payment on ha notas is subjesl bo the cract nsk of JPMorgan Chase Finanoial Comaany LLEZ, ag igsuer of the nobes and tha credit
risk af JPMorman Chase & Co | as guaranior of the nofes

® To ke determined on the Pricing Date, bul not kss than 25.00% or grealer than 33.00%.

=" Reflacis & Maximum Return of 29.00% for llustradive purposes.

Thi kypoihelical retns ang hypothedical payments on the noies shown abave apply anly at maturity, Thesa hypolhaticals do rat
refec] fees or expenges hat would be associalad with any sale in the secondany masat IF ihage fees and expanses weee incuded, (ha
nypotmetical returns and ypothetical payimenls shown above would likely be ower.

Hypathetical Returns on the Motes at Maturity™

= Lndarlying Performance = MWote Payoff at Maturity
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Underlylng Return Return Payment al
Maturity
B0.00% 28.00% £1,280.00
40,00% 28.00% $1,280.00
30.00% 28.00% $1,280.00
20.00% 20.00% $1,280.00
14.50% 23.00% £1,250.00
10.00% 20.00% $1,200.00
5.00% 10.00% 51,100.00
0.00% 0.00% £1,000.00
-5.00% 0,005 $1,000,00
=10.00% 0.00%% $1,000.00
-15.00% -5.00% $850.00
-30.00% -20.00% £500.00
-60.00%% -50.00% 500,00
-100.00% -50.00% $100.00
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Selected Risks
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Your mvestment in the noles may result in a loss,

Your maxirnum gain on he notes is limited by e Maximum Returm.

Your paymant at maturity will be determined by the Underlying.

If the Underhying declines from its initial price by more than 10.00%, you could lose up to
5900 for each $1,000 nobe,

Any payment on the noles ab maturity |5 subject 1o Ine eredit risks of JPMorgan Chase
Financial Company LLG and JPMargan Chase & Co, Therefare the value of the notes
priar to maturity will be subject to changes in the market's view of the craditworthinass of
JPMorgan Chase Financial Company LLC or JFMorgan Chass & Co.

Mo interest payments, duvidend payments or voting rights,

The nates are subject to risks associaled with non-ULS, securities.

The nobes are subjact to currency exchange risk.

The Fund is subject to managemeant risk with reepect to the iShares®* MSC| EAFE ETF.
The anti-dilution pratecton for the Fund is linited.

The performance and market value of the Fund, panticularty dunng perlods of market
vaolatility, may not correlale with the perarmance of its underlying index as well a5 the
nat a5t value per share.

As a finance subsidiary, JPMorgan Chase Financial Company LLC has no independent
operations and has limited 2ssets.

Additional Information

SEC Legend, JPMargan Chase Financial Company LLC and JPMorgan Chase & Co, have filed a registration statement (incheding a prospectus) with the SEC for any offerings 1o which Ihese
materials relate, Beforg you invest, you should read the prospectes in that registrafion statement and the other documents relating to this offering that JPMorgan Chase Financial Cormpany
LLC and JPMorgan Chase & Co. has filed with the SEC for mare complete information about JPMargan Chass Financial Company LLC and JFMorgan Chase & Co. and this offering. You
may get these documents withowt cost by visiting EDGAR on the SEC web site at www. 32 gov. Alternatively, JPMorgan Chase Financial Company LLC and JPMorgan Chase & Co., any
agent or any dealer parlicipating in this efferdng will arrange 1o send you the prospectus and each prospectus supplerment &5 well as any product supplement, underiying supplement and
prafEminary pricing supplement if you so raquest by calling fof-free 1-585-535-9246.
IRS Clreular 230 Disgclosure: JPMorgan Chase & Co, and 83 affillates do not provide tax advice. Accordingly, any discussion of LS, tax malters contained herein (including any attachments)
is not intended or writhen {o be used. and cannot be vsad, in connection with the prometion, marketing or recommeandation by anyone unaffiliated with JPMorgan Chase & Co. of any of the
matiers eddressed herein or for the purpose of avoiding U5 tax-related penalties.
Investment suitability must be delermined individually for each investor, and the financial instruments described herein may not be switable for all investors. This nformation is not infended to
provide and should not be relied upon as providing accounting, legal, regulatory or tax advice. Investors should consult with their own advisers as to these matters.

This maberial is not a proded of JP. Margan Research Departrments.
Free Wriing Prospeclus Filed Pursuant b Rule 433, Registration Statement Nos, 333-236655 and 333-236653-01

Selected Risks (continued)

*  The estimaled value of the noles will be lower than the original issue price (price to
pubdic) of the nobes.

* The estimated value of the notes is determinad by reference to an intemal funding rate.

* The estimated value of the notes does not represent future values and may differ fram
othars’ estimates.

* The value of the noles, which may be reflected In customer account statements, may be
higher than the then current estmated value of the nobes for a mited bme period.

* Lack of iquidity: J.P. Morgan Securities LLC {who we refer to as JPMS), intends to offer
to purchase the notes in the secondary market but is not required fo do so. The price, if
any, at which JPMS will be willing to purchase notes from you in the secondary market.
if at all, may result in a significant loss of your principal.

*  Potential confiects: Wie and our affilistes play & variety of rolas in connection with the
issuance of notes, incleding acting &5 calculation agent and hedging our obligations
under the naotes, &nd making the assumptions used to determine the pricing of the nates
and the estimated value of the notes when the terms of the notes are sel, It is pessible
1hal seeh hedging or ather rading activities of J.P. Morgan o its affiiates soukd resull in
substantial returns for JP. Morgan and its afiliates while the value of the notes decline.

* The tax consagquences of the notes may be uncertzin. You should consult your tax
adviser regarding the U5, federal income tax conseguences of an investmeant in the
notes,

The risks identfied abowes are not exhaustive. Flease see "Risk Factars” in the prospectus
supplement and the applicable product supplement and undertying supplement and “Selected
Risk Considerations” in fhe applicable preliminary pricing supplement for additional infarmation
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