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The fallewing is a summary of the terms of the notes offered by the preliminary pricing supplement highlighted below, : =
i d " e Hypothetical Returns on the Motes at Maturity™*

Summary of Terms Lesser Performing
|ssuer: JPMorgan Chase Financial Company LLC — Underlying Performance Mote Paycff at Maturity
Guarantor: JEMargan Chase & Co.
Minimum Denomination: 1,000
Underlyings: Dow Jones Industrial Average® and S&P S00¥ Index $2,0007
Pricing Date: September 30, 2024 1,800~
QObservation Date: September 30, 2026 $1,600-
Maturity Date: QOctober 5, 2026 =
Upslde Leverage Factor: 1.25 5 3400
Maximum Upside Return: At least 16.60%" g 31,200
Buffer Amount: 20.00% = $1,000-
Payment At Maturity: If the Final alue of each Underlying is greater than its Initial Valus, your payment at maturity per =
1,000 principal amaunt nale will be cakulated as follows: T SE00-
51,000 + {51,000 = Lesser Pardamming Undarlying Return = Upside Leverags Factor), E. SE00-
subject to the Maximum Upsida Return & e
If (i) b Finad Value of one Underlying i greater than its Inital Value and the Final Valug of the other
Undarlying is equal to its Initial Value or i less than is Initial Yalue by up to the Buffer Amaount or (i) $200 -
the Final Value of each Underlying is equal to its Initial Value or is less than its Initial Value by up to 50 - - - - - - - - - "
ygﬁnail‘rc{ Armount, your payment al malurity per 51,000 principal amount nole will be caloulaled as 100%-B0% -50% -40% -20% 0% 20% 40% 60% B0% 100%

$1.000 + (31,000 = Absolute Undsrlying Return of the Lasser Perfarming Underlying} e e R U

This paMLﬁlpnf;m;ra_ rc&;e{trs i an cl‘rccr:fm -,Lapdzr fgéﬂa?%nm yw.rmug at matunty if the Lesser . Leszer Performing Absolute Total Return
Perfanm elyng LT IS 1 e Uinder L) fted cirmuMslances, your Masimm paymen . :
al mm’;‘}? is $1.200.00 per 1. uoaeﬁ'ﬂmmp o SOt Aals, Underlying Return | Underlying Retum on the Notes

If the Final Value of either Underdying is less tan its Initial Value by mare than the Buffer Amaount, your 65.00% NfA 16.60%
payment at rmaturity per $1,000 principal amount note will be caleulated as follows: 50.00% A 16.60%
51,000 + [£1,000 x (Lesser Perfarming Underdying Return + Bufler Amount)] 30.00% A 16.60%
If the Final Welue of either Undarlying iz lazs than its initfal Velue by mare than the Buffer Amaount, you 20.00% MiA 16.60%
cUsiP ﬁﬁ?ﬁs‘?ﬁ%ﬁ or rmost of your principad amount al matuily 13280 MiA 16.60%
Preliminary Pricing 10.00% A 12.50%
Supplement: htip:#'sp. jpmorgan comddocument/cusipd 8 135TYMSidoctypalProduct_Termsheet!document. pdf 5.00% i 5.25%
Estimated Value; The esfimated valug of the notes, when the terms of the notes are set, will not be less than $900,00 per $1.000 0.00% 0.00% 0.00%
rincipal amount note. For information about the estimated value of the notes, which ﬁhely will b loweer than the price you paid for the -5.00% 5.00% 5.00%
noties, see lhe hypoerlink above, -10.00% 10.00% 10.00%
* The acieal Maximum Upsikde Retwrn will be provided in the: pricing supptement and will nal b kess than 16.80% T
** Reflects Maximurm Upside Retum equal o the minimum set farth herein, for illusteative pumposes, §ggg§ 2D'f|r:% ﬁ%?ﬁ
Any payment on the notes is subjact to the credit risk of JPMorgan Chase Financial Company LLC, as issuer of the notes and the - -
credil risk of JPMargan Ghase & Go., as quarantor of the noles, =40.00% hfA -20.00%
-60.00% A -40.00%
- The "total retumn” a& used above is the number, expressed a5 & parcentage, that results from comparing the paymeant at maturity par
$1.000 principal amount note 1o $1,000. -80.00% A -60.00%
- The hypothetical returns on the Metes shown abaove apply only at maturity, These hypotheticals do net reflect fees or expenses that ~100.00% A —80.00%

would be associated with any sale in the secondary market. If these fees and expanses were included, the hypothetical retums shown
aboive wauld Bkely be lower,

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



MNorth America Structured Investments J,R Morgan

2yr INDU/SPX Capped Dual Directional Buffered Return Enhanced Notes

Selected Risks Selected Risks (continued)

«  Your investment in the notes may result in a loss, The notes do not guarantee any return  «  The estimated value of the notes will be lower than the ariginal issue price (price o
of principal. public) of the notes,

» Your maximum gain on the notes is limited by the Maximum Upside Return if the Lesser »  The estimated value of the notes is determined by reference to an internal funding rate.
Performing Underlying Return is positive. » The estimated value of the notes does not represent future values and may differ from

» Your maximum gain on the notes is limited by the Buffer Amount if the Lesser others’ estimates.
Performing Underlying Return is negative. « The value of the notes, which may be reflected in customer account statements, may be

+ Your payment at maturity will be determined by the Lesser Performing Underying. higher than the then current estimated value of the notes for a limited time perod.

+ You are exposed to the risk of decline in the level of each Underlying. +  Lack of liquidity: J.P. Morgan Securities LLC (who we refer to as JPMS), intends to offer

« Any payment an the notes is subject to the credit risks of JPMargan Chase Financial o purchase the nates in the secondary market but is not required to do so. The price, if
Campany LLC and JPMaorgan Chase & Co, Therefore the value of the nates prior any, at which JPMS will be willing ta purchase notes from you in the secondary market,
to maturity will be subject to changes in the market's view of the creditwarthiness of if at all, may result in a significant loss of your principal.
JPMorgan Chase Financial Company LLC or JPMorgan Chase & Co. » Potential conflicts: We and our affiliates play a varisty of roles in connection with the

» Mo interast payments, dividend payments ar voting rights. issuance of notes, including acting as calculation agant and hedging our obligations

« JPMeorgan Chase & Co. is currently one of the companies that make up the S&F 500% under the notes, and making the assumptions used to determine the pricing of the notes
Index and the Dow Jones [ndustrial Average™. and the estimated value of the notes when the terms of the notes are set. It is possible

+ As a finance subsidiary, JPMorgan Chase Financial Company LLC has no independent that such hedging or other trading acfivities of J.P. Morgan or its affiliates could result in
aperations and has limited assats. substantial returms for J.P. Morgan and its affiliates while the value of the notes decline,

« The tax consequences of the notes may be uncertain. You shauld consult your tax
adviser regarding the .S, federal income tax consequences of an investment in the
notes.

The risks ienlilied above are not aihauslive. Please see “Risk Factors” in the prospeclus supplement and the applicable product supplement and “Selected Risk Considerations” in the apphcable prefiminary pricing
supplarment for additional information.

Additional Information

SEC Legend: JPMargan Chase Financial Company LLC and JPMorgan Chase & Co. have filed a registration statement {including a prespectus) with the SEC for any offerings to which these materials relate, Before
wou invest, you should read the prospectus in that registration statement and the other documents relating to this offering that JPMorgan Chass Financial Company LLC and JPMorgan Chasa & Co. has filed with the
SEC for more complele informabon aboul JPMoergan Chase Financial Campan; LLG and JPMorgan Chase & Co, and Lhis alflerng, You may gel these documents withoul cost by visiling EDGAR on the SEC web sile
at wwwses,gov. Altlematively, JPMorgan Chase Financial Company LLC and JPMaorgan Chase & Co., any agent or any dealer participating in this offering will arrange to send you the prospectus and each prospectus
supplemnent, as wall a5 any product supplement, underlying supplement and praliminary pricing supplemeant if you so raguest by calling toll-free 1-866-535-9248.

IRE Circular 230 Disclosure: JPMorgan Chase & Co. and ils affliates do nol provide lax advice. Acmldingl% any discussion of U5, tax matters conlained herein (including any aftachments) is nol intended or writlen 1o be
uged, and cannat be used, in connection with the promation, marketing or recommendation by anyone unaffiliated with JPMorgan Chase & Co. of any of the matters addressed harain or for the purpese of aveiding U.S,
tax-ralated penaltiss.

Irnvestmient suilabiily must be determined individually for each nvestor, and the linancial instruments described hersin may nel be suilable for all investors. This informalion is nel intendesd 1o provide and shoukd 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 Ressarch Departments.

Frie Wriling Prospectus Filed Pursuant 1o Rule 433, Registration Statement Mos, 333-270004 and 333-270004-01
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