North America Structured Investments

2yNC6m AVGO Auto Callable Contingent Interest Notes

The following is & summary of the terms of the neies offered by the preliminary pricing supplement hyperlinked below.
Summary of Terms

Issuer: JPMorgan Chase Financial Company LLC

Guarantor: JPMargan Chase & Co

Minimum Denomination: 31,000

Reference Stock; Commen stock of Broadoom Ing.

Pricing Date: July 1%, 2024

Final Review Date: July 20, 2026

Maturity Date: July 23, 2026

Review Dates: Cruarterly

Contingent Interest Rate: Al least 10.25%* per annum, payable quarterly al a rate of at least 2 5625%", if applicable
Interast Barrier!

Trigger Value: An amount that represents 60.00% of the Initial Value

cusim 48133PXT3

Preliminary Pricing

Supplement: hitpcf'sp jpmorgan comddocument'cusipdsi 35PXT 3fdoctypeProduct Termsheetidocument pdf
Estimated Value: The esimaled value of the noles, when the terms of the noles are sel, will nol be less than $940.00 per 51,000

Automatic Call

prinzipal amount nate. For information about the estimated value of the notes, which likely will be lower than the
price you paid for the notes, please see the hyperlink above,

J.EMorgan

If the losing price of one share of the Refzrence Stock on any Review Date (other than the first and final Review Dates) is greater than or equal
to the Initial Value, the notes will be automatically callid for a cash payment, for each 1,000 principal ameunt note, equal 1o (a) $1.000 plus (b)
the Contingent Interest Payment applicabie ta that Review Date pius (¢) any previously unpaid Contingent Interest Payments for any priar
Review Dates, payable on the applicable Call Setlement Date. Mo further payments will be made on the nates

Payment at Maturity

If the notes have not been awtematically called and the Final Value is greater than or equal to the Trigger Value, you will receive a cash payment
at maturity, for 2ach §1,000 principal amount note, equal to (a) §1,000 plus (B) the Confingent Interest Payment applicable to the final Review
Date plus (¢) any previcusly unpaid Contingent Interest Payments for any prior Review Dates.

if the notes have not been automatically called and the Final Yalue is less than the Trigger Value, your payment &t maturity per $1,000 principal
amaunt note will b2 caleulated as foliows:

$1.000 + {51,000 = Stock Return)

If tha notes have not been aufomatically called and fve Final Value is less than the Trigger Value, you will lose more than 40 .00% of pour
principal amount &t maturity and cowd Jose all of your pancipal amewnt al matunty.

Capitalized terms used bul nol defined herein shall have the meanings set Tarth in the preliminary pricing supplement.

Any payment on the notes ks subject te the credit nsk of JEMorgan Chase Financial Company LLC, as issuer of the notes, and the credit nsk of
JPMorgan Chase & Co., as guarantor of the nofes.

dypothetical Payment at Maturity™"
Payment At Maturty {assuming

Stock Return 10:25% per annum Contingant
Interest Rate)
&0.00% 51,025,625
a-_cl.ul:l% Sl,uz-s_.azs
20.00% 5L025.625
5.00% $1,025625
0.00% 51,025,625
-5.00% 51,025,625
-10.00% £1,025.625
-20.00% 51,025,625
-30,00% $1,025.625
-40.00% 51,025,625
~40.01% 5599900
-50.00% $500.000
-B0.00% 400,000
-E0.00% $200.000
-100.00% $0.000

This table does nod deronstrate fow your inlerest payments can vary aver
the term of your nates.

Contingent Interest

*IF the notes have not been automatically called and the clasing price of cac
share of the Reference Stack on any Review Date is preater than or egual ta
the Irterest Bamier, yau will recaive on the apalicabda Interest Payanent Date
for each 51,000 prircipal amount nate a Contingent Interest Paymant aqual to
atleast 525.625 [equivalent to a Contingent Interast Rate of at least 10.25%
per annum, payable 8t a rate of atleast 2.5625% per quaner|, pUS any
previously unpals Contngent Intensst Fayments for any pnaor Review Dates.

**This table assumes that na previowsly unpaid Contingent Interost Paymant is
payable at maturity. The hypethesical payments on the notes shown above
apply anly if you hold the notes Tor their ertine term o until autom atically
called. These hypotheticals denot reflect fees or expenses that would be
asspdated with any sale in the secandary markes, If these fees and expenses
were induded, the hypothetical pagments shown above woukd Rrely be lawer,
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Selected Risks Selected Risks (continued)

+ Your investment in the noles may resultin a loss. The noles do not guaranies any refurn of principal. + The estimated value of the noles will be lower than the original issus price (price fo public) of the notes.

The notes do nol guaranies the payment of interestand may nol pay inlerest at all. +  The estimated value af the notes is determined by reference 1o an internal funding rate.

+ Any payment on the notes is subject to the credif risks of JPMorgan Chase Financial Company LLC and + The estimated value of the notes does not represent future values and may differ from others’ estimates
JPMargan Chase & Co. Therefore the value of the nofes prior to maturity will be subject to changes in + Thevalue of the noles, which may be reflecied in customer account sfalemeants, may be higher than the

B

ihe market's view of the creditworthiness of JPMorgan Chase Financial Company LLC or JPMargan then current estimated value of the nates for a limited time pericd.
Chase & Co. = Lack of liquidity: J.P. Morgan Securifies LLC {who we refer fo as JPMS) intends to offer to purchase the

+ The appreciation potanfial of the notes is limited to the sum of any Confingent Interest Payments thal nofes in the secondary markef but is not required 1o do so. The price, if any, at which JPMS willbe willing
may be paid cver the term of the notes. to purchase notes from you in the secondary marked, if at all, may result in a significant less of your

= The benefit provided by the Trigger Yalue may terminate an the final Review Date. prinzipal

+ The automatic call featlure may feree a potential earty exit + Potential conflicts: We and our affiliates play a variely of roles in cennection with the issuance of noles,

+ Mo dividend payments of voting rights. including acting as calculation agent and hedging our obligations under the notes, and making the

+  The anfi-dilution protection far the Referance Stock is limited and may be discretionary, assumplions used 1o determine the pricing of the notes and the eslimated value of the notes when the

+ As a finance subsidiary, JPMorgan Chase Financial Company LLC has no independent operations and terms of he noles ame set. |t is possible that such hedging or olher frading activiies af J.P. Morgan or ils
has limited assats. affiliates could result in substantial refurns for J P Morgan and its affiliates while the valus of the notes

declines.

» Thetax consequences of the notes may be uncertain. You should consult your tax adviser regarding the
U.E, federal ingome tax consequences of an invesiment in the notes

The risks identified above are nol exhaustive. Please see "Risk Factors” in the prospacius supplemeant and the applicable product supplement, Annex A to the accompanying prospecius addendum and “Selected Risk
Caonsiderations” in the applizable preliminary pricing supplement for addiianal information,

Additional Information

SEC Legend: JPMorgan Chase Finangial Cempany LLC and JPMargan Chase & Co. have filed a registration statement {including a prospectus) with the SEC for any offerings to which these materials relate. Before you
invest, you should read the prospestus in thal registration statement and the other documents relating Lo this offering that JPMergan Chasa Financial Company LLC and JPMargan Chase & Co. has filed wilh the SEC for
mare compdete infermation 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 at

weerw sec.gov. Alternatively, JPMorgan Chase Financial Company LLC and JPMorgan Chase & Co., any agent or any dealer participating in the this offering will arrange to send you the prospectus and each prospectus
supplement as well as any product supplerment and preliminary pricing supplement if you so reguesl by calling toll-free 1-B65-535-9248.

IRS Circular 230 Disclosure: JPMorgan Chase & Co. and ifs affiliates do not provide fax advice, Accordingly, any discussionof LS, tax matters contained herein (including any attachmenis) is not intended or written fo be
uged, and cannat be uged, in connection with the promaotion, marketing or recommendation by anyvone unaffiliated with JPMorgan Chase & Co, of any of the maters addressed herein or for the purpose of aveiding U.S.
fax-related penalties

Inwestment suitability must be determined indradually for each investor, and the financial insruments descnibed herein may not be suitable for all investors. This infarmation is net intended to provide and should not be
relied upan as providing accounting. legal, regulatory or tax advice. Investars should consult with their own advisers as to these matters.

This material is not a product of J.P. Morgan Research Departmenls.

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