Morth America Structured Investments

2yr RTY/SPX Capped Accelerated Barrier Notes

JPMorgan

The folireing it a summary of the lems of the noles offered by he preliminary pricing supplamen lghlighled below.

Summary of Terms

IssuET: JPMorgan Chasa Firancal Compary LLC

Guarantor: JPMaigan Chase & Co

Minimum Denomination: 51.000

Uinderyings: Russell 2000% Index and SEP 5002 Indax

Upside Leverage Faclor 2.00

Maximum Rieturn: At least 40.00%*

Barrder Armounl: Wilh regpact 1o each Undarlying, 70.00% of #s Inilial Value
Undarlying Return: (Final Malsz — Inftial Walug) ! Intal Valus

Pricing Date: Seplember 30, 2032

Obsersation Date: Seplember 30, 2024

Matwrity Date: Ooipaer 3, 2024

CUSIP: AB133M2UE

Preliminary Pricing

Supplement: hillpilsg. jprargan eomuidecumenticusipid 1 330 B octype/Product. Termsheetidocument pdl

Estimated Value: The estimated vahie of the netzs, when the lema of the noles are aed, will mol be kzaa than SE00.00 par 21,000
principal amaunt note. For informaton abaut the asbmated vale of 1ha noias, which ikaly will be lower than the price you paid for the
nofes, see fhe hypesdlink abowe

Fayment at Maturity
IFtha Final Vialus of each Underying is graster than its Inital Valwa, your paymant a1 matunty par $1,000 prircgal amount note wil be
caltuiated as fallos:
51,000 + {51,000 * Lessar Perzaning Underlying Resurn » Ugside Laverape Fasloe),
SUb{es o e Maximum Returm

IFshe: Final Valye of either Underlying is equal to or less than iks Initial Walee but the Final Value of each Underdying is greales than ar
equal o its Barrar Amoun, you will receive the prinsipel ameunt of your pales & maturity.

If the Final Malue of edher Underlying is less than ss Bamer Amount, your payment ak matity per 31,000 principal amaunt note will b
calcusaled as fallows:
51,000 + (31,000 = Lesser Perlorming Underying Return)

it tha Final Valee of either Undanling (s fess than its Samar Amanal pac vl inse mona than 30.00% of vour prinsipa! ampont &
matarily aad could age all of yoar privcipal amsont af matoriy.

Arty payment on ihe netes is subject o the cracd sk of JPMongan Chase Finencisl Comgany LLE. as iEsuer of the notes and the
cracit risk of JPMergan Chase & Go., as guaranior of the notes

* The aclual Maxirmun Rabim will ba provided in the gricing supplemsant end wil net be less than 4000 %,

** Redlacis & Maximum Return aqual 12 1ha minimum Maximum Feturn sat tarth harsin, hor usirabse purposes.

Thni kypothatical retems ang hypothetical paymeants on the notes shown abave apply anly at matuity, Thasa hypothaticsds do not
reflect fees of expenses that woukd be associated with any sale in the seconduny market. IF thage fees and expenses were induded, ha
hypothetical returns ard hypolhetical payments shown above wousd likely be lower,

Hypothetical Returns on the Notes at Maturity™

= Lndarlying Performance = MWote Payoff at Maturity
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Ungestying Return

51.400.00

120.00% 51,400.00
B0.00%: 51.400.00
G0.00% 51.400.00
20.00% 40.00% 51.400.00
10.00% 20.00% 51.200.00
5.00% 10.00% §1.100.00
Q.00% 0.00% 51.000.00
-10.00% 0.00% 51,000.00
-20.00% 0.00% 51,000.00
-30.00% 0.00% 51.000.00
-3.01% -30.01% $6599.90
=50.00% =50.00% 3500.00
-50.00% ~B0,00% 5400.00
-20.00% -530.00% 5200.00
=100.00% -100.00% 50.00
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Selected Risks

» Your mvestmenl in the noles may result in a less, The noles do nof guaraniee any return

af principal

Your maximum gain on the notas is limited by the Maximum Retum.

Your peyment at maturity will be determined by the Lesser Performing Underlying.

The banefit provided by the Barmier Amount may terminate an the Observation Dats,

Yeu are expesed to the risk of decline In the level of each Underlying,

Ay payment on the noles at maturity is subject 1o the credil risks of JPMargan Chase

Financial Company LLC and JPMorgan Chase & Co. Therafore the valus of the nodas

pricr to maturity will be subject to changes in the market's view of the creditworthiness of

JPMargan Chase Financial Company LLG or JPMorgan Chase & Co

*  Moinlerest paymenls, dividend payments or voting rights.

* A5 afinanca subsidiary, JPMorgan Chasa Financial Company LLC has ne independent
operations and has limited assets.

* JPMorgan Chase & Co. is currently ane of the companiss that make up the S8P S00%
Index,

= The nobes are subject to the risks assedated with small Gpitalization slecks,

LRI T

Selected Risks (continued)

*  The estimaled value of the noles will be lower than the original issue price (price to
pubdic) of the nobes.

* The estimated value of the notes is determinad by reference to an intemal funding rate.

* The estimated value of the notes does not represent future values and may differ fram
othars’ estimates.

* The value of the noles, which may be reflected In customer account statements, may be
higher than the then current estmated value of the nobes for a mited bme period.

* Lack of iquidity: J.P. Morgan Securities LLC {who we refer to as JPMS), intends to offer
to purchase the notes in the secondary market but is not required fo do so. The price, if
any, at which JPMS will be willing to purchase notes from you in the secondary market.
if at all, may result in a significant loss of your principal.

*  Potential confiects: Wie and our affilistes play & variety of rolas in connection with the
issuance of notes, incleding acting &5 calculation agent and hedging our obligations
under the naotes, &nd making the assumptions used to determine the pricing of the nates
and the estimated value of the notes when the terms of the notes are sel, It is pessible
1hal seeh hedging or ather rading activities of J.P. Morgan o its affiiates soukd resull in
substantial returns for JP. Morgan and its afiliates while the value of the notes decline.

* The tax consagquences of the notes may be uncertzin. You should consult your tax
adviser regarding the U5, federal income tax conseguences of an investmeant in the
notes,

The risks identified above are not exhaustive. Please see "Risk Factore” in the prospectus supplement and the applicable product supplement and underlying supplement and “Selacted Risk

Coneiderations” in the applicable preliminary pricing supplement for additional nfermation.

Additional Information

SEC Legend: JPMorgan Chase Financial Company LLC and JPMorgan Chase & Co. have filed a registration statement {inciueding a prospectus) with the SEC for any offerings to which thess
materials relate. Before you invest, you should read the prospectus in that regisiration statement and the other docurnents releting fo this offering thet JPMorgan Chase Financial Company
LLE and JEMorgan Chase & Go. has filed with the 3EG for more complele information about JPMorgan Chase Financial Company LLC and JPMargan Chase & Co. and this offering. You
may get these decuments withowl cost by visiting EDGAR on the SEC web ile at waw sec gow. Allernatively, JPMorgan Ghase Financial Company LLC and JPMorgan Chase & Cao., any
agant or any dealar participating in this offering will arrange 2 send you the prospectus and each prospectus supplernent 35 well a5 any praduct supplamant. underiying supplement and

prelmminary pricing supplement if you 2o request by calling toli-free 1-B66-535-9248.

IRS Circular 230 Disclosure: JPMorgan Chase & Co. and its affilisbes do not provide tax advica. Accardingly, any discussion of LS. tax matters contained harein {including any attschments)
i not intended o written 1o be used, and cannot be wed, in connection with the prarmaotion, marketing or recommendation by anyone unaffiliated with JEMongan Chase & Co. of any of the

malters addressed herein or for the purpase of avoiding .S, taxrelated penallies

Investmant suitability must be determined individually for 2ach inwestor, and the financial instruments described herein may nat be suiteble for 21l investors, This information is not intended to
prowide and should not be relisd upon as providing accounting, legal, regulatony o L advice. Investons shoulkld consull with eir own 2dvisers as 1o these matters,

This material is not a product of J B Maorgan Res=arch Departments,

Fres Writing Prospectus Filed Pursuant to Rule 433, Registration Statement Mos. 333-23665%9 and 333-223665%-01
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