North America Structured Investments J P Morgan
18m RTY/SPX Capped Dual Directional Buffered Equity Notes

The fallowing is a summary of the terms of the notes offered by the preliminary pricing supplement highlighted below, : -
" N ™ bl Hypothetical Returns on the Notes at Maturity**

Summary of Terms Lesser Parforming
Issuer: JPMorgan Chase Financial Compary LLG — Underlyi rformal _ i
Guarantor: JPMargan Chase & Co. TBIEIRE L B I AL
Minimum Denomination: $1,000
Underlyings: Russell 2000® Index and S&F 5009 Index $2,000
Pricing Date: July 30, 2024 $1,800 -
Observation Date; January 30, 2026 %1,600-
Maturity Date: February 4, 2026 =
Maximum Upside Return: At lzast 22 00%" 5 %1400
Buffer Amount 10.00% E 31,200
Payment At Maturity: If the Final Value of each Underbying is greater than its Inibal Value, your payment at maturity per = $1,000
$1,000 prinapal amoeunt rote will be caloulated as follows. = i
51,000 + ($1,000 » Lesser Performing Underhying Return), PR e
subject to the Maximum Upside Return S seoo-
If (i) the Final Value of one undenTingis_grem than its Initizl Value and the Final Value of the other & 5400
Underlying is equal to its Initial Value or is |ess than its Initial Value by up to the Buffer Amount or (i)
the Final Value of each Underlying is equal to its Initial Value o is less than ds Indial Value by up o S$200-
Ir&ehla;l_rer Amount, your payment at maturity per 51,000 pandpal amount note will be calculated as

50 {
L100%-80% -60% -40% -20% 0% 20% 40% 60% HO0% 100%
$1,000 + ($1,000 » Absalute Urderharg Feturn of the Lesser Performing Underlying) Lesser Performing Underlying Retum

This payout formula results in an effective cap of 10000% on wour refum at maturily if the Lesser

Performing Uinde. Return is negative. Under these limited circumstancss, your maximumn payment ar Parforming Absolute Total Retum
arm““ﬁ’”ﬁ';%j‘%m §1,000 principal amount note. Underlying Retum | Underlying Return on the Noles

If the Final Value of either Underlying is less than its Initial Value by mare than the Buffer Amount, your

payment at maturity per $1,000 principal amount nate will be caloulated as follows: 22 00%
£1,000 + [$1,000 x (Lesser Performing Underlying Beturn + Buffer Amount)] - 22.00%
If the Final Value of sither Linderiying is lass thar its Initial Value b than the Buffar Amaut, S0.00% oL 22008
either Is lass than its Init w mare than r  yolur
will lose some or most of your pring: ”‘J;geJ amount al matunty: " 22.00% /A 22.00%
CuUsIP: 48135M04 20.00% N 20.00%
Preliminary Prici
Suppiement: 0 hitp:lisp jomorgan. comidocumenticusin48136HVE4 doctype Product_Termsheetidocument pdi 10.00% NIA 10.00%
5.00% MIA 5.00%
Estimated Value: The estimated value of the notes, when the terms of the notes are set, will nof be less than $900.00 per $1,000
principal amount note. Forinformation about the estimated valus of the notes, which likely will be lower than the price you paid for the 0.00% 0.00% 0.00%
notes, see the hyperlink above. -5.00% 5.00% 5.00%
* The actual Maximum Upside Return will be provided in the pri:nr? supplement and will not be less than 22.00% -10.00% 10.00% 10.00%:
** Reflects Maximum Upside Retum equal to the minimum st forth herein, for ilustrative purposes. -30.00% MIA ~20.00%
Ary payment on the notes 15 subjpedt 1o the credit nisk of JPMaorgan Chase Financial Company LLC, as isuer of the notes and the = =
credit risk of JPMorgan Chase & Co., as guarantor of the noles. g'n% ﬁ:: :ggi
- The "tofal return” a5 used abave is the number, expressed as a percentage, that results from comparing the ment at maturity per 2 - = :
1,000 principal amount note to 51,000, i i b 80.00% NiA 70.00%
- The h ical returmns an the Motes shown above apply omfI at maturity. These hypotheticals do not reflect fees or expenses that -100.00% RFA -80.00%
woulkd be assoaated with any sale in the secondary market. H these fees and expenses were included, the hypathetical returns shown

abeve would likely be lower.
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Selected Risks Selected Risks (continued)
= Your investment in he notes may resullin a loss. The noles do nol guarantee any relurn. = The estimaled value of the notes will be lower than the oniginal issue price (price o
of principal ) : ) public) of tha notes ) i
= Your maximum gain on the notes is imited by the Maximum Upside Return if the Lesser = The estimated value of the noles is delermined by reference o an internal funding rate.
Performing Underying Return is positive. + The estimated value of the netes does not represent future values and may differ from
= Your maximuem gain on the notes is imited by the Buffer Amount if the Lessar olhers’ esbmaltes.
Performing Underying Return is negative. + The value of the notes, which may be reflected in customer account statements, may be
+ Your payment at maturity will ba determinad by the Lesser Parforming Underlying higher than the then current estimated value of the notes for a limited time period
+ You arne exposed to the risk of decline in the level of each Underying. + Lack of liquidity: J.P. Morgan Securities LLC {who we refer to as JPMS), intends fo offer
« Any payment on the notes is subject to the credit risks of JPMaorgan Chase Financial to purchase the notes in the secondary market but is not required to do so. The price, if
Company LLC and JPMargan Chase & Co. Therefore the value of the notes prior any, al which JPMS will be wiling to purchass notes from you in the secondary market,
to maturity will be subject to changes in the market's view of the creditworthiness of if atall, may result in a significant loss of your principal
JPMaorgan Chase Financial Company LLC or JPMorgan Chasa & Co. =  Potential conflicts. We and our affiliates play a vanaly of roles in connection with the
» [lointerest payments, dividend payments or voting rights. issuance of notes, including acting as calculation agent and hedging our obligations
« JPMorgan Chase & Co. is currently one of the companias thal make up the S&P 500= under the noles, and making the assumplions used to determine the pricing of the notles
Index. and the estimated value of the notes when the terms of the notes are set. It is possible
«  The notes are subject to the nsks associated with small capitalzation stocks that such hedging or other frading activities of J.P. Morgan of its affliates could resultin
« As afinance subsidiary, JPMorgan Chase Financial Company LLC has no independent substantial retums for J.P. Morgan and its affiliates while the value of the notes decline.
operations and has limited assets « The tax consequences of the notes may be uncertain, You should consult your tax
ﬁgtwser regarding the V.S federal income lax consequences of an investmeant in the
es

The risks identified above are nat exhaustive. Flease see "Risk Factors” in the prospecius supplement and the applicable preduct supplement and "Selected Risk Considerations” in the applicable preliminary pricing
supplement for additional information.

Additional Information

SEC Legend: JPMorgan Chase Financial Comﬁany LLC and JPMorgan Chase & Co. have filed a tegiis'_aalim statement {including a pmsgecius{:w'm the SEC for any offenings to which these materials relate, Before
you inves!, you read the prospecius in that registrabion statement and the ather documents relating to this offering that JPMorgan Chase Financial Comparny LLC and JPMorgan Chase & Ca. has filed with the:
SEC for more mﬂmele information about JPMorgan Chase Financial Cc-mpanhl_dlac and JPMngan Chase & Co. and this offering. You may get these documents withoul cost by wisiting EDGAR on the SEC web sile
at wewwsec gov. Altematively, JPMorgan Chase Financial Compary LLC and JPMaorgan Chase & Co,, anya%ent ar any dealer parficipating in this offering will arrange to send you the prospecius and each prospecius
supplement, as well as any product supplement, underying supplement and preliminary pricing supplement if you s request by calling toll-free 1-866-535-9248

IRS Circular 230 Disclosure: JPMorgan Chase & Co. and its affiiates do rat provide tax advice. A.cnordlnglﬁany discussion of LS. tax matters contained herein (induding ary atiachments) 1s not intended or writlen 1o be
rw.lmﬁnrgﬁw used, in connection with the promation, marketing or recommendation by anyone unaffiliated with JPMorgan Chase & Co. of any of the matters addressed herein or for the purpose of avoiding U.S
Ex-rel penaties

Investment surabiity must be determined indvdually for each nvestor, and the financial instruments described herein maﬁlnm be suitable for all investors. This information is net intended 1o 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 Departments.

Free Writing Prospecius Filed Pursuand to Bule 433, Registration Statement Mos. 333-270004 and 333-270004-01
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