MNorth America Structured Investments J- R Morgan
2yr NDX Capped Buffered Return Enhanced Notes

The following is a summary of the terms of the notes offered by the preliminary pricing supplement highlighted below.

Summary of Terms Hypothetical Returns on the Notes at Maturity**

foauer: e | T — Underiying Performance —— Hiote Payaf at Maturity
Minimum Denomination: §1,000

Underlying: MAS DAC-100 Index® 1,400

Upside Leverage Factor: 1.50

Maximum Return: [20.50% - 24.50%]" L An05

Butfer Amount 10.00% 2 cnorm

Underlying Return: {Firal Value — Initial Value) / Initial Valse 2

Initial Value: The dosing level of the Underlying on the Pricing Date = %1,100-

Flnal Value: T closing level of the Underying on the Obserdation Date E

Pricing Date: June 25, 2024 T $10007

Observation Date: June 25, 2026 E $900-

Maturity Date: June 30, 2026 &

Cusip: 4B13I5MIBT 5800

Preliminary Pricing

Supploment: hittp:#isp jpmorgan comidecumenticusipld&1 35MZBT doctype/Produnt. Termsheatidocument pef R L L =

Underlying Return

Estimated Value: The estimated value of the noles, when the terms of the notes are set will nod be less than $900.00 per $1,000
principsal anmaunt note. For informaton abeut the esfimated value of the notes, which likely wil be lowsr than the price you paid for the

notes, see the hyperlink above. Hypathetical Hypothalical Mote Hypatheatice
i Underying Retum Return Paymen

Payment at Maturity Maturity

gl%&‘nal \n‘alu.l-e: of Mﬁtmfe"’ml m?ﬁf’ than rlségéﬁl V‘aluﬁ {ou \gﬂmve: clfr;h paymEna&g'a‘l pmwdetg;?uw a teb.a'glper B0.0000% 20.50% $1,205.00

$1.000 nr;nﬁnapa armount note Squa rickestyinng v nltiphied by the Upside Leverage f, Subpect s Retum 40.0000% 20.50% §1,205.00

If the Final Value of the Underlying is equal to or less than its Initial Value by up to the Buffer Amount, you will receive the principal

T DA cocirea o i il Valae by greater thaa the Buller Arcen, you vl lose 19%.0f I amount of tes DA cic 20200

e Underlying ines its Initi greater than ol will lose & principal amount of your no
for every 1% that the Underlying has declined beyond the Buffer Amount. UL UL $1,205.00
. i e i . ) ) 13.6667% 20.50% $1,205.00

My nt 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 JPMorgan Chase & Co., as guarantor of the notes. 10.0000% 15.00% $1,150.00

* To b determimed on the Pricng Date, but not less than 20 50% or greater than 24 508 5.0000% T.50% $1.075.00

** Reflects a Maxkmum Return of 20.50% for illustrative IPOSES.

The edical mhlnsahll;[! h)lp%l:lelca pa]ﬂ';rls:ﬁn Puesn;:rs sl'::mm abowe apply unly'fat maiufggr Thssn hypathelicals do nat " 0.0000% 0.00% £1,000.00

eflect fees or expenses that wou ASHOA Wit in the secondary maket If these 5 and expenses were inchided, the

hypathetcal rmur}pss and hypothetical pamenmshmunmvewnuld likaly bre bowe W’ T, -5.0000% 0.00% $1,000.00
-10.0000% 0.00% $1,000.00
-15.0000% -5.00% $050 00
-30.0000% -20.00% $800.00
-60.0000% -50.00% $500.00
=100, 0000% -H0.00% $100.00
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Selected Risks

Your investmant in the notes may resull in a loss

Your maximum gain on the notes is Bmited by the Maximum Retum.

Your paymant at maturity will ba determined by the Underying.

If thes Underlying dedlines from its initial level by more than 10 00%, you could lose up to
$900 for aach $g| 000 note.

Any payment on the notes at maturity is subject to the credit nsks of JPMorgan Chase
Financial Company LLC and JPMargan Chase & Co. Therefore the value of the notes
pricr fo maturity will be subject to changes in the market's view of the creditworthiness of
JPWorgan Chase Financial Company LLC or JPMorgan Chase & Co.

Mo interest payments, dividend payments or valing nghts,

The notes are subject to nsks associated with non-ULS. secunties,

Asg a financa subsihary, JEMorgan Chase Financal Company LLE has no independent
operations and has limited assets.

Selected Risks (continued)

The estimaled valua of tha neles will be lower than the onginal issue price (price 1o
public) of the notes.
The estimated valua of the noles is determined by reference to an internal funding rate.
The estimated value of the notes does not represent future values and may differ from
othars' estimates.
The value of the notes, which may be reflected in customer account statements, may be
higher than the then current estimated value of the notes for a limited time period.
Lack of liquidity: J.P. Morgan Securities LLC {who we refer to as JPMS), intends to offer
to purchase the notes in the secondany market but is not required to do so. The price, if
any, al which JPMS will be willing lo purchase noles from you in the secondary market,
if gt all, may result in a significant loss of your prncipal.
Potential conflicls; We and aur aflilates play a vanely of rales in connection with the
issuance of notes, including acting as calculation agent and hedging our cbligations
under the notes, and making the assumptions used to detarmina the pricing of the notes
and the estimated value of the notes when the terms of the notes are set_ |tis possible
that such hed%ing or other frading activities of J P Mergan or its affiliates could resultin
substantial retums for J P Morgan and its affiliates while the value of the notes dedine.
The tax consequences of the notes may be unceriain. You should consult your tax
advser regarding the U5, federal incoma lax consequences of an investmeant in the
&5,

The risks identified above are not exhaustive. Please see "Risk Factors® in the prospectus supplement and the applicable product supplement and “Selected Risk Considerations” in the
applicable praliminary pricing supplement for edditional infarmation.

Additional Information

SEC Legand: JPMaorgan Chase Finandal Company LLC and JPMorgan Chase & Co. have filed a ragstration statement (including a prospectus) with the SEC for any offerings 1o which thesa
materials relate. Before you invest, you should read the prospecius in that registration statement and the other documents relating to this offering that JPMorgan Chase Financial Company
LLC and JPMorgan Chase & Co. has filed with the SEC for more complate information about JPMorgan Chase Financial Company LLC and JPMorgan Chase & Co. and this offering. You
may get these documents without cost by visiing EDGAR on the SEC web site af www.sec.gov. Alternatively, JPMorgan Chase Financial Company LLC and JPMergan Chase & Co., any
agent or any dealer participating in this offering will arrange fo send you the prospectus and each prospectus supplement as well as any product supplement, underying supplement and
preliminary pricing supplemant if you so requast by calling toll-free 1-866-535-8248.

IRS Circular 230 Disdosure: JPMorgan Chase & Co. and its affliates do not provide tax advice. Accordingly, any discussion of U 5. tax matters contained herein (including any attachments)
is ned inlanded or wrillen 1o be used, and cannal be usaed, in cannection with the promobion, markeling or recommendation by anyane unaffilaled with JPMorgan Chase & Co. of any of the
matters addressed herein or for the purpose of aveiding U S tax-related ponalties.

Investmant suitability must be detaminad individually for each investor, and the financial instruments descnbed herain may not ba suitable for all investors. 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 as to these matters.

This material is not a product of J.P. Morgan Research Departmeants,
Free Wiiling Prospectus Filed Pursuant 1o Rule 433, Registration Statement Mos, 333-270004 and 333-270004-01
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