North America Structured Investments

21m Partial Principal at Risk Notes Linked to SX5E/EFA

The fallowing is & summary of the terms of the notes affered by the preliminary pricing supplemant hyperinked below
Summary of Terms

Issuer:

Guarantor:

Minimum Denomination:
Underlyings:

Pricing Date:
Qhservation Date:
Maturity Date:
Participation Rate:
Additional Amount:
Payment At Maturity:

CUsIP:

Preliminary Pricing
Supplement:
Estimated Value:

JPMorgan Chase Financial Company LLC

JPMergan Chase & Co.

51,000

EURO STOXX 507 Index (the “Index”) and iShares® MSC| EAFE ETF {the “Furnd’}
Jurie 28, 2024

Warch 30, 2026

Agnl 2, 2026

A least 108.00%°

51,000 x Lasser Parforming Undartying Return ¥ Participation Rata

If the: Final Value of each Underying is greater than its Initial Value, at maturity, you will receive a
cash payment, for ezch $1,000 principal amaunt note, of 31,000 pius the Additionzl Amount,
If the: Final Value of either Underlying is equal to or less than its Initial Value, your payrment at
maturity will be caloulated a5 follows:

B1,000 +{$1,000 * Lesser Perfarming Underlying Returm)
In o event howewer, will the payment at maturity be less than $950.00 per 31,000 prncipal amount
nate,
If the Final Value of either Underlying is less than ifs Inifial Value, you will loge up to 5.00% of your
principal amaount af matunty.
You are anfitled to repayment of at least $950.00 per $1,000 principal amount nate af maturify,
subject o the credlt risks of JEMorgan Financial and JPMorgan Chase & Co.
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The estimated value of the notas, when the terms of the nates are set, will not be less than $900.00 par
51,000 principal amount note.  For information about the estimated value of the notes. which likely will be
lower than the price you paid for the notas, please see the hypedink above.
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Any payment on the notes is subject ta the credit risk of JPMorgen Chese Financial Company LLC, ae issusr of the notes, and the credit
risk of JFMorgan Chase & Co., as guarantor of the notes.

® The actual Participation Rate will be provided in the pricing sepplement and will not be less than 108,00%

**Rafiects a Paricipation Rate equal to the minimum Paricipation Rate zet forth harein, for llustrative purposes.

The “lotal retern” s used above is Ihe number, expressed as a percentage, hal resulls from comparnng the payment al maturity
per 51,000 principal amount nee o 31,000,

The hypothetical refums shown above apply caly at maturity. These hypotheticals do not reflect fees or expenses that would be
assoclated with any sale in the escondary market. If these fees and expenses were nchuded, the hypothetical retums shawn

above would likely be lower,
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Hypothetical Total Returns**

0
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Lesses Peslonniog Underbing Relum

Final Value af

Leszar Parforming Leszar Performing  Total Returm on

Underlying Underlying Return e Mates
165.00 85,00% T0.20%
140.00 40.00%: 43.20%
120,00 20.00% 21.60%
110.00 10.00% 10.80%
105.00 5.00% 5.40%
101,00 1.00% 1.08%
100.00 0.00% 0.00%
98.00 -1.00% =1.00%
95.00 -5.00% -5.00%
90.00 =10.00% -5, 00%
&0.00 -20.00% -5.00%
G0.00 -40.00% -5.00%
40.00 -60.00% =5.00%
20,00 -80.00% -5.00%

0.00 =100, 00% -5.00%
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North America Structured Investments

21m Partial Principal at Risk Notes Linked to SX5E/EFA

Selected Risks Selected Risks (continued)

= The notes may not pay more than 95.00% of the principal amount at maturity. = The estimated value of the notes will be lower than the original issue price (price to public) of

= Any payment on the notes is subject to the credit risks of JPMargan Chase Financial the notes.
Company LLC and JPMorgan Chase & Ca. Therefore the value of the notes prior to + The estimated value of the notes is determined by reference 1o an internal funding rate.
maturity will be subject to changes in the market's view of the creditworthiness of = The estimated value of the notes does not represent future values and may differ from
JPWorgan Chase Financial Company LLC or JPMorgan Chase & Co. athers' astimates.

+ ou are exposed to the rigk of decling in the value of each Underlying. + The value of the notes, which may be reflacted in customer account slatements, may be

= Your payment at maturity will be determined by the Lesser Performing Underlying. higher than the then current estimated value of the notes for a limited fime pericd.

» Mo interest payments, dividend payments or voting rights. * Lack of liguidity: J.P. Morgan Securifies LLC (who we refer to as JPMS) intends 1o offer ta

= YWe may determine the payment at maturity for your notes early if a change-in-law event purchase ihe notes in the secondary market but is not reguired to do so. The price, if any, at
QCCUrs., which JPMS will be willing to purchase notes from you in the secondary market, if at all, may

+ The noles are subjact to the risks associated with non-U.S. securities, result in & significant loss of your principal,

= The notes do not provide direct exposure to fluctuations in foreign exchange rates with = Potential conflicts: We and our affiliates play a variety of roles in connection with the
respect o the Index, issuance of notes, including acting as calculation agent and hedging our obligations under

+ The Fund is subject to management risk. the nates, and making the assumplions used 1o determing the pricing of the notes and the

= The performance and market value of the Fund, particularly during pericds of market estimated value of the notes when the terms of the notes are set. Itis possible that such
volatility, may not corelate with the performance of the Fund's underlying index as well as hedging or other trading activities of J.P. Morgan or its affiliates could result in substantial
ihe net assel value par share. retums for J.P. Mergan and itz affiliates while the value of the notes declines.

= The notes are subject to curency exchange risk with respect to the Fund. = The tax consequences of the notes may be uncertain. You should consult your tax adviser

« The anti-dilution protection for the Fund is limited, regarding the U5, fedaral income tax consequences of an investment in the notes.

Ag a finance subsidiary, JPMorgan Chase Financial Company LLC hag no indepandent
operafions and has limited assets.

The risks identified above are not exhaustive, Please see “Risk Factors® in the prospectus supplement and the applicable praduct supplement and “Selected Risk Considerations” in
the applicable preliminary pricing supplement fer additional information.

Additional Information

SEC Legend: JPMorgan Chass Financisl Company LLC and JPMergan Chase & Co. have filed & registration statemant (including a prospectus) with the SEC for any offerings. to which these materials relata. Before you
inwest, you should read the prospectus in that registration statement and the other documents relating 1o this offering that JPMorgan Chase Financial Company LLC and JFMorgan Chase & Co. has filed with the SEC for
more complete information about JFMorgan Chase Financial Company LLC and JPMorgan Chase & Co. and this offering. ¥ou may get these documents without cost by visiting EDGAR on the SEC web site &t

W ssc.gow. Altematively, JFMargan Chase Financial Company LLC and JPMorgan Chase & Co., any agent or any desler participating in the this affering will arrange o send you the prospecius and each prospectus
supplement, underying supplement as well a2 any product supplerment and preliminary pricing supplement if you so request by calling toll-free 1-866-535-0248.

IRS Cireular 230 Disclosure: JPMorgan Chagse & Co. and its afillates do not provide 1ax advice, Accordingly, any discussion of LS, tax mallers coatained herein (including any allachmenis) is nod intended or writken 1o be
uzed, and cannot be used, in connection with the promotion, marketing or recormmendation by anyone unaffilaled with JPMorgan Chase & Co. of any of the matters addreszsed herein or for the purpose of avaiding U.5.
arelated penallies,

Inwestment swilabiity musl be determingd individually For 3ch investor, and the financial instruments descibed harsin may not be suitable for all investors, This infarmaticn i nol intended to provide and should not be
relied upen as providing accounting, legal, regulatory or fax advice, Investors should consull wilh their swn advisers as fo these maliers,

This marterial is not a product of JP. Morgan Research Departments,

Free Writing Prospectus Filed Pursuant to Rule 433, Registration Statement Mos, 222-270004 and 333-270004-01
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