Terms supplement to the prospeclus datsd April 13, 2023, the prospectus supplement dated Aped 13, 2023, the product supplement no.
30 daled April 13, 2023, the undedying supplement no, 24-1 dated Seplermber 1, 2023 and the prospecius addendum dated June 3, 2024

Marth America Structured Investments

4yr J.P. Morgan Dynamic BlendSM Index Notes

The follewing is @ summary of the terms of the notes offered by the preliminary pricing supplement hyperlinked balow.

Overview

The notes provide exposure o the J.P. Morgan Dynamic Blend™ Index (the “Index™). The Indsx attempts 1o provide a dynamic rules-based
allacation to the J P, Mongan US Lange Cap Equities Futures Index (the "Equity Constituent™ and the J.P. Mongan 2% I.Ig Treasury Futures Index
(the “Bond Consfitwent” and, together with the Equity Constituent, the “Portfolio Constituents™) while targeting a level volafility of 2.0%. The Index
tracks the retwrn of (a) a notional dynamic portfolio consisting of the Equity Constituent and the Bond Constituent, Tess (b) the daily deduction of
0.95% per annurn. Each futures contract undedying a Portfolio Constituant a5 of 3 particular ime is referred to &s an “Underlying Futures
Conlract.” The Equily Constiluent is an excess relum index that tracks the return of a national rolling Tulures pogitien in fulures contracts an the
S&P 500% Index. The Bond Consliluent is an excess refurn index that lracks the relum of a nolional rolling futures posifion in Julures comracls on
2-Year LG, treasury notes.

summary of Terms

Registration Statement

Moz, 333-270004 and 233-270004-01

JR

Dated Movember 2, 2024
Rule 424(b)(3)

Morgan

laauer:

Guarantor:

Minimurm Denamination:
Inde:x:

Index Ticker:
Participation Fate:
Interest Rate:

Initial Value:

Final Yalue:

Index Return:
Pricing Date:
Interest Payment Dates:
Observation Date:
Maturity Date:
CUSIP:
Preliminary Pricing
Supplement:
Estimated Walue:

JPMorgan Chase Financal Cormpany LLG

JPMorgan Chase & Co.

1,000

J.F. Margan Dynamic Blend®™ Index

JPUSDYEL

300.00%

Adleast 3 25%° per annum with respect to the first fires vears of the tamn of the notes, Mo Interest will be payable with
respect to the final year of the term of the nedes.

The clasing level of the Index an fhe Pricing Dale

The closing lavel of the Index on the Obserdation Date
(Final Walue — Initizl “Yalue) ! Initial Walus

Decembar 20, 2024

Annusl, for the first three years of the tarm of the notas
December 20, 2028

December 26, 2028

43135701

hitp:disp.jpmorgan. comidocument'cusip/4 81 38V7 01 fdectype/Product Termshest'document pdf

The estimated value of the notes, when the temms of the notes are set, will not be legs than $300.00 per $1,000
principal amount note, For information aboul the estimaled value of the notes, which likely will be lower than the
price you paid for the noles, please see the hypedink above

Any payrnent on the nobes is subject to the credit isk of JPMorgan Chase Financial Company LLC, s ssuer of the noles, and the credit risk of
JPMorgan Chase & Co., as guarantor of the notes,

Return Profile

The notas pay interest annually for the first thrae years of the term of the notes. I the Final Walue is greatar than the Inikal Value, at maturity, you
will receive a cash payment that provides you with 3 return per 31000 principal amount note equal to the Index Retum multpied by the
Participation Rate. You will receive no Interest payment on the Maturity Date. i held to maturity, you will recsive a full repayment of principal
an your notes, even if the Index declines, subjact to the eredit risks of JFMorgan Chase Financial Company LLC and JPMorgan Chass & Co.

*To be determinad on the Pricing Date, but not l2ss than 3.25% per annum.,

“*Reflects a Participation Rate of 300.00% for illustrative purposss.

The “total retum” 25 us=d above is the number, expressed s& a percentage, that results from comparing the payrment at maturity par 51,000
principal amount nate e $1.000. The hypothetical retums apply only at matunty. These hypotheticals do not reflect fess or expenges that would
be sasocisted with any sale in the secondary market. If thess lees and expenses were included. the hypothetical returns shown above would

likely be lower.

Inwesting in the notes linked to the Index involves a number of risks. See “Selected Rigks" on page 2 of this document, "Risk Factors™
in the prospectus supplement and the relevant product supplement and underlying supplerment, Anhex A to the prospectus
addendum and "Selected Risk Considerations™ in the relevant pricing supplement.

Medher the Securilies and Exchange Commission nor any stabe securities cormmission has approved or disapproved af the noles or passed
upon the aceuracy of the adequasy of this decument o the relevant prodest supplement, underlying supplement. prospectus supplement,
prospecius and prospectus addendum, Any representation fo the cantrary is a criminal offenss,

J.P. Morgan Structured Investments | 1 800 576 3529 | jpm_structured_investments@jpmorgan.com
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165.00 B5.00% 195.00%
150.00 50,00% 150.00%
140,00 A0.00% 120.00%
130.00 30,00% 90.00%
120.00 20,00% 60.00%
110.00 10.00% 30,00%
105.00 5,00% 15.00%
104,00 1.00% 3.00%
100.00 0.00% 0.00%
85,00 -5.00% 0.00%
50,00 -10.00% 0.00%
20,00 -20.00% 0.00%

B0.00 -40.00% 0.00%
40.00 -60.00% 0.00%
20.00 -B0.00% 0.00%
0.00 -100.00% 0.00%




J.PMorgan

Morth America Structured Investments

4yr J.P. Morgan Dynamic BlendsM [ndex Notes

Selected Risks Selected Risks (continued)
- i +  The Index which was established on March 23, 2021, and the Portfolio Constiuents, which were established on
* The nates may not pay mare than Ihe principal amount at maturity. December 22, 2020, have limiled aperating histories and may perfarm in unamicipated ways
* Our affiliste. JPMS, the index spensor and the index calculalion agent of the Index and each Portfolia + The Index comnprizes notional aesels and liakillies, There is no sclual portiolie of assets ts which any person i
Consfiteent, may have interests that conflict with yours and may adjust the Index or each Portfolio entitled or in which sny person has any ownership mterest.
Canstituent in away that affects (ks level, + The notes are subject o nisks associated with fixed-incomse securities (including interest rate-related risks and
= The level of the Index will include a 0.95% per annum dady deducticn. cradit risk].

+ The Index may not be successful, may not culperform any aliernative st(amg:#amay not approximate its  *+ Merights to the futures condracts undedying the Partfalic Caonstifuents

targat valatility of 3.0% and the perdormance of the Index may be adversely affected by its target volatility  * ]-’*9-|13 'gﬂ*l"ﬂt:-'-lbﬁidiﬂf:'- JPMargan Chase Financial Company LLC has no independent operations and has
of 3.0%, imied asze

The estimated value of the notes will be kewer than the orginal issue price (price to public) of the nobes.
The estimated value of the nodes is determined by reference o an internal funding rate
The astimated value of the notes dose not represant future valuss and may differ from athers' estimates.

= Any payrment on the notes is subject to the credit nske of JPMargan Chase Financlal Cempany LLC and
JPMorgan Chase & Co. Therefore the value of the notes prior to maburity will be subject fo changes in the
market's view of the creditworthiness of JPMongan Chase Financial Cormpany LLC or JEMorgan Chase &

R

Ca. The value of the noles, which may be reflecled in custormer account slatements, may be higher than the then
+ The Index may be signficanty uninvested. . curmant estimated value of the notes for a limitad time pericd.
+ A significant portion of the Index's exposure may be allocated to the Bond Constitusnt +  Lack of liquidity: J.P. Morgan Securities LLC (wha we refer to as JPMS) intends to offer to purchase the notes in

= The Index may be mone heavily inlluenced by the pedformance of the Equity Constiluent than the ; ; e ; :
perfarmanss of e Band Consbiuent in general ovar limne, the secondary market but is not reguired to do so0. The price, if any, at which JFMS wil be willing 1o purchase

« The investment siratesy used b construet he Index invalves daily adjustments 1 is nolional expagure to  MO12S from you in the sscondary market, if at all, may result in & significant loss of your principal.

its Portfolic Constifuents. +  Potential conflicts: We and our affiliates play a vanety of roles in connection with the issuance of nodes,
+  There is no assurance that the strategy employed by the Equity Constitwent will e succassful. Including acting &8 calculation agent and hedging our obligations under the notes, and making the agsumpbions
= JPMorgan Chase & Co. is currenlly one of the companies that make up the S&F 5007 Ind=x. the used to determine the pricing of the notes and the estimated value of the notes when the terms of the notes are
reference indax ungerlying he Undemying Futures Contracts of the Equity Constibent. sed, i is possible thal such hedging or ciher rading activilies of J.P. Morgan or ils affiliabes could result in
* The retums of the Constituents may offset each ather or become correlated in decline substantial returns for J.P. Morgan and its afiliates whils the value of the notes dedlines.

' :ﬁm!?acuﬂ;ﬁmﬁ be replaced by a substitute consfituent or futures contract if certain - The tax consequences of the notes may be uncertain, You should consull your lax sdviser regarding the U5
« Each Portfolic Constituent is subject 1o significant risks associated with the Underlying Futures Contracts, faderal incoma tax consequences of an invesiment in the notes.
= Suspension or disruptions of market tading in the Underlying Fulures Confract may advarsely affect the

value the af your nofes,
+ AR increass in the mangin requirements for the Undedying Futures Gonfract included in the Portfolic

Consfiteents may adversely affect the level of that Portfolio Constituent,
+  The Index may in the future include Underlying Futures Confracts that are not fraded on ragulatad futures

exchangs.
= Megabve roll retems associated with the Underlying Fulures Contracts constituting the Portfiolio

Consfituents may adversely affect the performance of the Porlfolio Constituents and the value of the

nofes.

The risks idantified sbowe are not exhaustive. Please saae "Risk Factors”™ in the prospactus supplement and the applicable product supglemant and underlying supplerment. Annax A o the prospectus addandum and
“Selected Risk Considerations” in the applicable preliminary pricing supplement for addiional informaticn.

Additional Information

Any information relating fo performance contained in these materals is illustrative and no assurance is given that any indicathee returns, peformance or results, whether historical or hypothetical, will be achieved. These terms
are subject o change, and J.F. Maorgan underiakes no duty o update this information. This decument shall be amended, supersadad and replaced in its entirety by a subsaguent prefimnary pricing supplement andlor pricing
supplement, and the documents referred to therein. In the event any inconsistency between the inforrmation presented hersin and any such preliminary pricing supplement andiar pricing supplemeant, such preliminary pricing
supplemeant andior pricing supplement shall govem.

Past perlermance, and especally hypothetical beck-tested performance, is nol indicative of future results, Actual performance may vary significantly from past performanes or any hypothetical back-tested performance. This
type of informalion has inherant limitations and you should carefully consider these limitations belore placing reliance on sueh informalion,

IRE Circular 230 Disclosure: JPMorgan Chase & Co. and its affiliabes do nob peovide Sax advice, Accordingly, any discussion of U5, tax matters contained herein (including any attachments) is not intended or writhen to be
wsed, and cannot be used, in connection with the promation. marketing or recommendation by anyone unaffilisted with JPMorgan Chase & Co. of any of the matters addressed herein or for the purpose of avoiding LS. tax-
related penaltes.

Inwestment suitability rmust be determinad individuslly for 2ach investor, and the financial imstruments described hersin may not be suitable for all investors. 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 sdvisers a5 to these matters.

This materal is net a product of J.P. Morgan Ressarch Departments,

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



