Morth America Structured Investments J-RMorgan
2yr NDX Partial Principal at Risk Bearish Auto Callable Knock-Out Notes

The follewing is & summary of the terms of the notes offered by the preliminary pricing supplerment hyperlinked below.
Summary of Terms Hypothetical Total Returns*
Issuer: JFMorgan Chase Financial Company LLC
Guarantar: JPMorgan Chass & Co, A Knock-Out A Knock-Out
Minimum Denomination:  £1,000 - Event Has Mot Event
Index: Masdag-100 Inds; P
Pricing Date: Septermber 26, 2024 - ol ool 8
Observation Date: September 28, 2026 Final Ind Bearizh Total Rat Total Ret
Matu rity Date: Octaber 1, 2026 V:I‘Ee Relt]urenx‘“ Indpiaé:tum og ?he Tﬁol-;;g OS tahe :DI::;
Call Settlement Date: If appicabla, the third busness day after the firet day an which 2 Knock-Out Event cooure, prowded that if -
K}Eﬁ mm & Knock-0ut Event occurs is the Observation Date, the Call Setiement Date will be 155.00 5.00% 65.00% 10.00%, 15.00%
Call Premium Amount: At least $150.00 per 1,000 principal amaunt note”
Downside Participation Rate: ALieast & pe REREH 14000 40.00% -40.00% 10.00% 15.00%
Knock-Out Percentage: 20.00%
Additional Amount; $1,000 = Bearish Index Return = Downside Participation Rate 120.00 20.00% =20 00% -10.00% 15.00%
Knock-Out Event: A Knock-Out Event occurs if, on any day during the Monitoring Period, the closing level of the
Index is le2s than the Initial Value by a percentage equal to or greater than the Knock-Out 110.00 10, 00% =10, Q0% -10.00%, 15.00%
Percentage.
Monitoring Period: The pericd fram but excluding the Onginal lssue Date to and including the Obeservation Date 105.00 5 00% -5.00%, 500, 15.00%
Bearizh Index Return: Initial Walue — Final Value}
Initial Yalue = =
Automatic Call: If a Knock-Out Event aocurs, the notes will be automatically called for a cash payment, for each LAl Lt FHes ekt Lot
51,000 principal amount note, equal to {a) 51,000 plus (b) the Call Premium Amount, payable an . . 15,
the Call Sattlemant Data. Mo further paymants will be made on the notes. LLL UL Lt gi gl
If a Kinook-0ur Evant oocurs, the nates will be autormatically called and vou wall nat benefit fram G500 -5.00% 5.00% 5.00% 15.00%
the feafure H?erpmw'de%fw with a refurm at maturity equal fo the Beansh Index Refum times the
Dowvnside Participation Rate (as reflected in the Additional Amount) if the Final Value 15 less than 50.00 =10.00% 10.00% 10.00% 15.00%
the Initial Vaive, Because this feature does not apply fo the payment upon an aufomatic call, the -
payment upon an automalic call may be lass than the payment at matunty for the same level of A5.00 =15.00% 15 .00% 15.00% 15.00%
dapracialion in the Indesx.
Payment &t Maturity: If {i} & Knock-Out Event has not occurred and (i) the Final Walue is less than the Initial Value, at 80.01 =19.98% 19.99% 19.99% 15.00%
maturity, you will receive a cazh ment, far each $1,000 principal amaount nate, of $1,000 plus
N Pk el Arriod C1E R $1,000 principa $1.000p 8000  -20.00% 20.00% NIA 15.00%
If (i} @ Knock-Out Event has not occurred and {ii) the Final Value is greater than or equal ta the
Initial Value, at maturity, your payment at maturity per 51,000 principal amount note will be 79.99 -30.00% MiA MiA 15.00%
calculated as follows: g 0%
51,000 + ($1,000 % Bearish Index Returm) - HL UL hiIE L Lo
In no event. however, will the payment at maturity be less than $200.00 per $1,000 principal &0.00 -40,00% A MNiA 15.00%
amount nofe.
IF i} a Knock-0ut Event has nat occurred and (i) the Final Vaiue is greater than the Initial Value, 30.00 =7T0.00% NVA NVA 15.00%
you will lose up fo 10.00% of your principal amount &f maturily.
You are entiffed to repayment of at least 290000 per §1, 000 principal srmount note at matunty, .00 -100.00% M MiA 15.00%
subject to the credit ieks of JPMorgan Chase Financial Campany LLC and JPMorgan Chase &
cusip: 45-1 SF5UMBS *The sctual Call Fremium Amaunt will be pravided in the pricdng supglement and will not be
Preliminary Pricing less than $150.00 per §1.000 principal amount noda.
Supplement: hittp dfsp ipmargan. comidocumanticusin'd s 1350 MMSdactyne/Praduct Termsheatidocument pdf ;I'RE?‘EES_“‘E Caﬂl Pramium Amount equal ta the minimum Call Premium Amount &1 forth
Estimated Value: Thie estimated value ol_' thf.» notes, whan the term_s of the _nntes are set, -M_II nat be less than .F.I?,.'Ig mL'E.:EFEu::iF;ﬂ:ffs {Final Valua — Iritial Valua) { Initial Valua.
£9<40.00 per $1,000 principal amaount note, For information about the estimated values of the “**Tha notes will be automatically callad.
notes, which lkaly will ba lower than the price you paid for tha nolas, please see the hyperlink The “tofal refum” as used above 15 the number, expressed as a percentage, thal results fram
abave. comparing the payment 3t matunty per $1.000 pincipal amourd note to 51,000,

The hypathetical retums shown above apply only at mturity. These hypotheticals do not reflect
Any payment on the notes is subject to the credit risk of JPMorgan Chase Financial Company LLC, as izsuer of the notes, and  FeeS o sxpenses hat would be associzled with any sale in ihe secondary market, IFihese s
the credit risk of JPMaorgan Chase & Go., a5 guarantor of the nates and expenses were incduded, e hypolhelical retums shon above would likely be lovwer,
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Selected Risks

The notes will not pay more than 90.00% of the principal amount at maturity if 8 Knock-Out
Event has not occumed.

The notes ara bearish on the Index,

It & Knock-Out Event has not ocourred, your maximum gain on the notes is limited by the
Knock-Out Percentage.

If & Knock-Out Event has occurred, the notes will be automatically called and the
appreciation potential of the notes is limited to the Call Premium Amount paid on the notes.
Any payment on the notes iz 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 creditworthiness of
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Selected Risks (continued)
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The estimated value of the notes will be lower than the original issue price (price to public) of
the notes.

The estimated value of the notes is determinad by reference o an intemal funding rate,

The estimated value of the notes does not represent future values and may differ from
others” 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 iquidity: J.P. Morgan Securities LLG (who we refer to as JPMS) intends to offer to
purchase the notes in the secondary market but is not requined to do so. The price, if any, at
which JPMS will be willing to purchase notes fram yau in the secondary market, if at all, may

result in a significant loss of yvour principal.

Potential conflicts: We and our affiliates play a variety of roles in conneclion with the
issuance of notes, including acting as caloulation agent and hedging our abligations under
the notes, and making the assumpticns used to determine the pricing of the notes and the
estimated value of the notes when the terms of the notes are set. It is possible that such
hedaging or ather trading activities of J.P. Morgan or its affiliates could result in substantial
returms for JUP. Morgan and its affiliates while the value of the notes declines.

The tax consequances of the notes may be uncertain. You should consult your tax adviser
regarding the U.5. federal income tax cansequences of an investment in the notes.

JPMorgan Chase Financial Company LLC or JPMorgan Chase & Co.
+ The automatic call feature may force a potential early exit, .
+ You may receive a lower retum on the notes if a Knock-Cut Event has not occurred than if
a Knock-Out Event has cccurred.
+ Ma interest payments, dividend payments or voling rights.
+ The notes are subject to the risks associated with non-LLS, secunties,
+ Ag a finance subsidiary, JPMorgan Chase Financial Company LLC has no independent
aperations and has limited assets. .

The risks identified above are not exhaustive. Please see *Risk Factors” in the prospectus supplement and the applicable product supplement, Annex A to the prospectus addendum and
“Selected Rigk Considerations” in the applicable preliminary pricing supplement for additional information.

Additional Information

EEC Legend: JPMorgan Chase Financial Company LLC and JPMorgan Chase & Co, have filed 5 registration statement (including a prospectus) with the SEC for any offerings to which these materisls relate, Before you
mvast, you should read the prospectus in that registrafion staterment and the other documaents relating to this offering that JPMorgan Chase Financial Company LLC and JPMorgan Chase & Co. has filed with the SEC for
mare complete infarmation abowt JPMargan Chase Financial Company LLC and JPMargan Chase & Co. and this offering, You may get these desuments without cost by visiting EDGAR on the SEC web site at
www.sec.goy. Alternatively, JFMorgan Chase Financial Company LLC and JPMorgan Chase & Co., any agent or any dealer participating in the this offering will arange to send you the prospectus and each prospectus
supplement. as well as any product supplement, underlying supplement and preliminary pricing supplement if you so request by calling toll-free 1-866-535-9248.

IRS Circular 230 Disclosure: JPMorgan Chass & Co. and its affilistes do not provide tax advice. Accordingly, any discussion of U5, tax matters contained herein {including any attachments) is not intended or written to be
wied, and cannat be used. in connection with the promotion, marketing or recemmendation by anyoene unaffiliated with JPMorgan Chase & Co. of any of the matters addressed herein or for the purpose of avoiding LS.
tax-related penalles,

Investment suitabiity must Be determined individually for each investor, and fhe financial instruments described herein may not be suitable for all investars. 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 a3 fo these matters,

This material is mot a product of J.P. Morgan Research Departments.

Fres Writing Prospecius Filed Pursuant to Rule 433, Registration Statement Mos, 333-270004 and 333-270004-04
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