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2.5yrNC6m XLV/XBI Auto Callable Contingent Interest Notes

The follewing i a summary of the terms of the notes offered by the preliminary pricing supplement hyperinked below. Hy‘p—olhet?cal F’ayn".e ht at Matu I'“.:,-'
Summary of Terms
Issuer: JPMergan Chase Financial Company LLC Lusser Parforming Furd Return Payment Al Maturity (assuming 9. 30%
Guarantor: JPMNQ@“ Chase & Co. PEF annLim Contmgent Irterest Rate)
Minimum Denomination: $1,000
Funds: Health Care Select Sector SPOR® Fund and SPOR® S&F® Biotech ETF 60.00% $1,023.25
Pricing Date: July 12, 2024 40.00% $1,023.25
Final Review Date: Janwary 12, 2027 20.00% a10as25
Maturity Date: Janwary 15, 2027
Review Datos: Cuartery 10.00% $1,023.25
Contingent Interest Rate: At least 9.30%" per annum, payable quartery at a rate of at least 2. 325%", if applicable 5.00% $1,022,25
Interest BarrierTrigger Value: With respect te each Fund, an amaunt thal represents 70.00% of its Initial Value e $1,023.25
CusIF: £3135PFG1 —
Preliminary Pricing -5.00% 51023.25
Supplement: httgisp prmeman.camidocumenticusiptd 31 35PFG 1 doctype/Produst_Termsheet'docurment pdf -20.00% £1,023.25
Estimated Value: The esfimated value of the notes, when the terms of the notes are set, will not be less than $950.00 per 31,000

principal amount note.  For information about the estimated value of the notes, which likely will be lower than -30.00% $1,023.25

the prica you paid for the notes, please see the hypardink above. -30.01% £599.90
Automatic Call O S
If the clesing price of one share of each Fund on any Review Date (other than the first and final Review Dates) is greater than or equal to its -50.00% S500,00
Initial Walue, the notas will be automatically called for a cash payment, for each $1.000 principal amount note, equal to {a} $1.000 plus (b) the
Contingent Interest Payment applicable to that Review Date, payable on the applicable Gall Setflement Date. Mo further payments will be made £0.00% $400.00
an the notes, -E0.00% £200.00

-100.00% 50,00

Payment at Maturity

If the nates have not been automatically called and the Final Value of each Fund is greater than or equal o ds Trigger Value, you will receive a This table dos t dle trate b Interest s
cash payment at maturity, for each $1,000 principal amount note, equal to {a) $1,000 plus (£) the Contingent Interest Payment applicable to the th-c;wm sz:‘:‘m:om " WD INTETESE payments can vary over

final Review Date. =
Contingent Interest
*If the notes have not been automatically called and the closing price of one

If the notes have not been automatically called and the Final Value of either Fund is bess than its Trigger Value, your payment at maturity per shara of each Fund on ary Review Date Is grester than or egqual 1o ts Interest
$1.000 principal amount note will be caloulated as follows: Barricr, yau will recoive anthe applicabie Interest Payment Date for pach
31,000 + (31,000 = Lesser Performing Fund Returm) 51,000 prncipal amount note a Cantingent Interest Paymment equal ta ot least

523,25 |eguivalent to 4 Contmgent Interest Rate of at least 9.30% per anrurm,
§ i _ i ) ) § payable at a rate of a1 least 2.325% per quarter].
if the potes have not beern autamatically calied ard the Final Value of eilher Furd 15 Tess fan ifs Togger Valee, pow will fose more Han 30.00%

OI‘YOWDH'HO‘PN arount & matwity and could lose a”of},wrwm'p&f amaent at mﬁmﬂ'{)’ The hypothelical payriens on the notes shown above apply oaly il you hokd

U maties dor thiir eritite Wi ar until automatically called. These
hypatheticals da not reflect fees or espenses that wauld be assaciated with

Capitalized terms used but not defined herein shall have the meanings st forth in the preliminary pricing supplement. ary sale in the secandany market, I these fees and expenses wers included,
the hiypathetical paymients shown abowe would likely be lower.

Any payment on the netes is subject to the credit risk of JPMorgan Chase Financial Company LLE, a3 issuer of the notes, and the credit sk of
JPMorgan Chase & Co., a5 guarantor of the notes.

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



North America Structured Investments

2.5yrNC6m XLV/XBI Auto Callable Contingent Interest Notes

Selected Risks

Taur investment in e noles may resull inoa loss, The netes do nel guarantes any returm of pringipal.

+ The notes do net guarantee the payment of interest and may not pay interest at all.

Any payment on the netes is subject to the credit risks of JPMorgan Chase Financial Company LLC and

JPMorgan Chase & Co. Therefore the value of the notes prior to maturity will be subject to changes in

the market's view of the ereditworthiness of JPMorgan Chase Financial Company LLGC or JPMorgan

Chase & Co.

The appreciation patential of the noles is limited to the sum of any CDnﬁWQeﬂl Inferest Payments that

may be paid over the term of the notes.

¥ou are exposed to the risk of decline in the price of one share of each Fund.

Your payment at maturity will be determined by the Lesser Performing Fund.

The benefit provided by the Trigger YWalue may terminate an the final Review Date,

The automatic call feature may force a potential early exit.

Mo dividend payments or voling rights.

+ The Funds are subject to mansgement risk.

+ The performance and market value of each Fund. particularly during periods of market wolatility, may not
corelate with the pefarmance of that Fund's underying index as well as the net asset value per share.

= The notes are subject to risks associated with the health care sactor with respect to the Health Care
Salect Sector SFOR® Fund.

= The neles are subject to risks associated with the biclechnology indusiry with respect to the SPDR®

S&P® Bigtech ETF,

The anfi-dilution protection for the Funds is limited.

As a finance subsidiary, JPMorgan Chase Financial Company LLC has no independent operations and

has limited assats.
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elected Risks (continued)

The estimated value of the notes will Be lower than the anginal issue price (prce 1o public) of the nates,
The estimated value of the notes is determined by reference 1o an internal funding rate.

The estimated value of the notes does not represent future values and may differ from gthers’ estimates.
The value of the notes, which may be reflected in customer account statements, may be higher than the
then currant estimated value of the notes for a limited time peried,

LLack of liquidity: J.P. Morgan Securities LLC {who we refer to as JPM3) intends to offer fo purchase the
nates in the secondary market bud is not required to da so, The price, if any, at which JPMS will be willing
to purchase notes from you in the secondary market, if &t il may result in 2 significant loss of your
principal.

Potential conflicks: We and our affiliates play a variety of roles in connection with the issuance of notes,
imcluding acting as calculation agent and hedging our chligations under the notes, and making the
assumptions used to determing the pricing of the notes and the estimated value of the notes when the
terms af the notes are sel 11is possible that such hedging or other bading activities of JP. Margan or its
affiliates could result in substantial retums for J.P, Morgan and its affiliates while the value of the notes
declines.

The tax consequences of the nokes may be uncerain, You should consult your fax adviser regarding the
LS, federal income tax consequences of an investmant in the notes,

The risks identified above are not exhaustive, Please see "Risk Factors” in the prospecius supplement and the applicable product supplement, Annex A to the sccompanying prospectus addendum and “Selected

Rigk Censiderations” in the applicable prediminary pricing supplement far additional infarmation.

Additional Information

SEC Legend: JPMorgan Chase Financial Company LLC and JPMorgan Chase & Co. have filed a registration statement (including a prospectus) with the SEC for any offerings to which these materials relate. Before you
imvest, you should read the prospectus in that registration statement and the other decuments relating to this offering that JPMergan Chase Financial Company LLS and JPMorgan Chase & Co. has filed with the SEC for
mere complete information about JPMorgan Chase Finencial Company LLG and JPMorgan Chase & Co. and this offering. You may get these documents without cost by visiting EDGAR on the SEC web site at
wwnw.sec.goy. Alternativaly, JPMorgan Chase Financial Company LLG and JPMorgan Chase & Co.. any agent or any dealer participating in the this offering will arrange to send you the praspectus and each prospectus
supplement as well 32 any produst supplement, underying supplement and preliminary pricing supplament il you so request by calling tll-fres 1-B86-535.9248,

IRS Circular 230 Disclosure: JPMorgan Chase & Co. and its affiliates do not provide tax advice. Accordingly, any discussion of US. tax matters contained herein {including any attachments) is not inbended or written to be
used, and cannat be used, in connection with the promotion, maketing of recommendation by anyone unaffiliated with JPMoigan Chase & Co. of amy of the matters addressed hergin or for the purpese of avaiding us.

ftax-related penalties,

Investment suitabdity must be determined mdividually for each investor, and the financial instruments described herein may net be suitabie for all investors. This information is not intended Lo provide and should not be
relied upon as providing accounting, legal, regulatory or tax advice. Investors should consult with their own advizers a3 te thess matters.

This material is not a product of JLP. Margan Research Departmenis.

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