Temms supplement o the prospectus dated April 13, 2023, the prospectus supplement dated April 13, 2023, the
product supplement no. 4-1 dated Agril 13, 2023, the underlying supglement no. 511 dated March 5, 2024 and the
prospectus addendum dated June 3, 2024
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Advantage In

Tha following is 8 summary of the terms of the notes offered by the preliminary pricing supplement hyperlinked below.

Index Overview

Thi MerQube US Tech+ Vol Advantage Index (the “Index’) attempis to provide a dynamic rules-based exposure to the underdying asset to which
the Index is linked (the “Underying Asset'), while targeting a level of implisd volatility, with a maximum exposure to the Undedying Asset of 500%
and a minimurn exposure to the Underdying Asset of 0%. Since February 8, 2024 (the “Amendment Effective Date™), the Underying Assst has
been an unfunded position in the Invesco QOO Trust™, Saries 1 (the “000 Fund™), caloulated as the excess of the total return of the OO0 Fund
over a nobanal financing cost, Prior to the Amendment Efective Date, the Underlying Asset was an unfunded rolling pasiion in E-Mini Masdag-
100 futures. The Index is subject to a 6.0% per annum daily deduction, and the performance of the Linderdying Ass=t i3 subject to & notional
financing cost daducted daily. The investment objective of the OO0 Fund is fo seek to track the investment results, before fees and expenses. of
the Masdag-100 Index®.

Summary of Terms

Issuer:

Guaramtor:

Minimum Denomination:
Incdex (Index Ticker):

Pricing Date:
Final Review Date:
Maturity Date:
Review Dates:

Contingent Interest Rate:

Interest Barrier:
Buffer Threshold:
Buffer Amount:
CUSIP:
Preliminary Pricing
Supplement:
Estimated Valusa:

Automatic Call

JPMorgan Chase Financial Company LLE

JPNorgan Chasa & Co.

31,000

The MerQube US Tech+ Vol Advantage Index (Bloomberg licker: MQUSTVA). The level of the Index reflects a
deduction of 6.0% per annum that accrues daily, and the perdformance of the QG0 Fund is subject to a noticnal
financing cost that accrues daily.

December 19, 2024

December 19, 2029

Decembar 24, 2029

Monthly

Al least 8 50%* per annum, payable monthly &t a rate of at least 0,70833%", i applicable

An amount that represents 80.00% of the Initial Value

An amount thal represents 70.00% of he Initial Vales

30.00%

48135V EI6

httpeiisp jomorgan.comdocumentiousio’d 81 35V G 36/ doctype/Product Termshest'document. pdf

The estimated value of the notes, when the terms of the notes are set, will not be less than $900.00 per 51,000
principal amount nate.  For information about the estimated value of the notes, which likely will b2 lower than the
price you pald for the nales, please see the hyperlink above,

If the closing level of the Index on any Review Date (other than the first through sleventh and final Review Cates) i |5| Eui reater than or equal to the

Initial Walue, the notes will be automatically called for a cash payment, for each 31,000 principal amount nofs. egua

a) 51,000 pis (b) the

Ccntmgent Interest Payment applicable 1o that Review Dale pius () Aany prewously' unpaid Commgem Interest Payments for any prior Review
g, payable on the applicable Call Setlernent Date, Mo further payments will be made on the notes.

Fayment at Maturity

ayment at maturity, for each

51,000 principal amount nate, equal to

us[ the Contingent Interest Payment, If any, applicable to the

Il he nales have nob been aummallcally called and the Final Value l&ﬁgf&ﬂﬁi Eham ar e%ua! 16 the Buffer Threshald, you will receive a cash

Enal Revizw Date plus (c) if the Contingent Interast Faymﬁnt applicable to ih.e ﬁna Review Date is payable, any praviously unpaid

ontingent

Interest Payments for any pricr Review Dates.

TF the netes have nob been avtomatica teleliy -.‘.-a;‘l:lt'ild and the: Final Valug ig less than the Buffer Threshold, your payment at maturity per 51,000
as

principal amaunt note will be caloulal

(o=
$1,000 + [$1,000 = {Incex Relurn + Buffer Ameunt]]

IF the riotes have not been automabicaly calfed and e Final Valee is less han the Buffer Threshold, oo vall lose some or most of pour prncipal

amaunt at matunty

Capitalized tarms used bul nat defingd herein shall have the maanings set farh in the preliminary pricing supplement,

t‘payment on the noles is subject 1o the credit sisk of JPMorgan Chase Financlal Company LLC, as |ssuer of the notes, and the credit risk of
organ Chase & Co., as guarantor of the notes.

lnmttng In the notes linked to the Index Involves a number of risks. See “Selected Risks™ on page
ectus supplement and the relevant product supplement and underlying supplement,
onsiderations” in the relevant pricing supplement.

in the

and ™ alal: Risk

e 2 of this document, "Risk Factors"
nex A to the prospectus addendum

Neither the Securities and Exchange Commission ner any state securibes commission has approved or disapproved of the noeles or passed upon
the accuracy or the adequacy of this document or the relevant product supplement, underlying supplement, prospectus supplement, prospectus

criminal offensa.

2d to the MerQube US Tech+ Vol

Registration Statement

Moz, 333-270004 and 333-270004-01
Dated Diacember 2, 2024

Rule d:a{b]m;

J.PMorgan

Hypothetical Payment at
Payment At Maturity

Inces Retum {@Essuming B.A0% pear annum

Contingsnt Intsrest Rate)
60.00% 51,007.0832
A0.00% 51,007.0833
2000008 51,007.0833
5.00% 51,007.0833
0.00% 51,007.0833
-10000% 51,007.0833
-20.00% 51,007.0832
-20.01% 51,000.0000
-30.00% 51 Uﬂﬂ aao0
40.00% SEGO-DCGE
-50.00% SE0.0000
-6, 005 ST00U0000
-BD0.00% £500.0000
-100.000 53000000

This table does not demonsirate how your interest paymants can wary over

Ehve b OF your nobes.

Contingent Interest

*If the notes have nod been automatically called and the dosing lewvel of the Index
on ary Review Date is greater than or equal 1o the Interest Barrier. you will recsive
on the applicable inerest Payment Date for each 51,000 principal amount note a
Conlingent Inlerest Paymenl equal 1o af least 570822 (equivalent fo a Contingenl
Inaras Rate of at leasl 8,.50% per anmnem, payable 21 & rate of 3l least 0.T0E3S %
par month), pius any previcusly unpaid Contingsnt Interest Payments for say poor

Revigw Dates.

“*This table assumes that no previously wmpaid Contingent Inberest Paymment is
payable 3 matunily, The hypolhelical paymenls on he noles shown abowe apply
anly il you hold the nobes for their entirg term o unlil aulemalically called. These
nypothetcala do not reflect fees or expensas that would be associated with any
sala in the s=condary market. If these fees and expenses were included, the

vl peREe i T mpmsantail iy b iy fypothetical payments shown abowe would likely be lovwer.
3B MSrgan Structured investments | 1 800 576 3529 | jpm_structured_investments@jpmorgan.com
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Selected Risks Selected Risks (continued)
Risks Relating to the Notes Generally . Risks Relating to the Index
= Yaur investrent in the notes may resull in @ loss, The notes do not guarantee any return of principal i

The Index Sponsor may adjust the Index in 2 way that affects its level, and the Index Sponsor has no

+ The notes do not guarantes the ment of interest and may not interest at all. e 1 i
* The level of tha Index will indude = 6.0% per annurm daily it e abligation ta consider your inlerests. ) ) )
«  The level of the Index will indude the dediction of & noticnal financing cast, * The Index mey not be sucoassful or outperform any altamative strategy that might be employed in respect
+ Any payment on the nofes is subject o the credit risks of JPMecgan Chase Financial Cempany LLC and af e Underlying Assed,
JPMaorgan Chase & Co. Therafore the value of the notes prior to maturity will be subject to changes in + The Index may not approedmate its target wolatility.
the markel's view of the creditworthiness of JPMaorgan Chase Financial Company LLG or JPMargan + The Index is subject to risks associated wilh the use of significant leverage.
Chase & Co. o o i ) + The Index may be significantly uninvested.
+ A a finance subsidiary, JFMorgan Chase Finencial Company LLC has no independent operations and - An imvesiment In the notes will be subject to risks associated with non-U.S. securities,

has limited sssats,

+ The appresialion patential of the notes is limited ta the sum of any Contingent Inferest Payments that 2 AHE CHOLE Pnd i 2 0b ekt rans geman ek

b id ovar the tarm of thi ey *  The performance and market value of the Q0% Fund, particularly during periods of marked valatility, may

. {—".‘Eafnf,iﬁgﬁc call fegmr,'g may ?;g;: potential early axit. not comrelate with the performance of the Q00 Fund's underlying index a5 well as the net asset value par

= Mo dividend payments o voling rights, ahare,

+ Lack of liquidity: J.P. Margan Securities LLC (who we refer fo as JPM3) intends to offer te purchass the * Hypothetical back-tested data relating to the Index do not represent actual historical data and are subject
notes in the secondary market but ia not required 1 do so. The price, If any, st which JPMS will be te inherent limitations, and the histerical and hypothetical back-tested pedormanss of the Index arse nel
willing to ;:gurc1:|1ase.- fedes frem yeu in the secandary marked, if al all, may resull in 2 signifieant loss of indications of its future performance.

our principal. i i
L tax consequences of the notes may be uncerain. You should consult your tax adviser regarding the The Index was established on June 22, 2021 and may perfom In unanticipaled ways,

U5, federal incorme tax consaquences of an imvesimant in the notes.

Risks Relating to Conflicts of Interest

+ Potential conflicts: We and our affilistes play a variety of roles in connection with the issuance of notes,
mluding 8¢1|ﬂg as calculation agent and hedging eur ebligatians under the notes, and mahlng he
assumptions used o determine the pricing of the notes and the estimated valee of the notes when the
terms of the notes are set It is possible that such hedging or other trading activities of J.P. Morgan or ifs
ﬁllllams could result in substantial retums for J.P, Morgan and its affiliates while the value of the nates

clings.

+  Qwr sffiliate, JPMS, worked with MerQube {the ‘Indsx Sponsor’) in developing the guidelines and
palicies governing the camposition and calculation of the Index

Risks Relating to the Estimated Value and Secondary Market Prices of the Motes.

+ The estimated value of the notes will be lower than the oniginal issue price (price to public) of the notes.

= The estimated value af the notes does not represent fulure values and may differ from others’ estimates

+  The estimated value of the notes is determined by reference 1o an internal funding rade.

+  The value of the notes, which may be reflected in customer account stetements, may be higher than the
then-current estimated valus of the notes for & limited time period

The nisks identfied above are not exhaustive. Please see *Risk Factors® in the prospecius supplement and the applicabde product supplement and underlying supplement. Annex A to the prespectus addendum and
“Selected Risk Considerations” in the applicable preliminary pricing supplement for additional information.

Additonal Intormaton

Any informetion relating to peformance contained in these materials is illustrative and ne asaurance is given that any indicative returns, performance or results, whether historical or hypothatical, will b2 achisved. Theas
terms are subject to change, and J.P. Morgan undertakes no duty to update this information. This document shall be amended, superseded and replaced in its entirety by a subsaguent praliminary pricing supplement
andior pricing supplemant, and e documents relered 1o thergin, In the event any inconsistency between the information presented herein and any such preliminary pricing supplement andior pricing supplement, such
preliminary pricing supplement andior pricing supplemeant shall govern.

Fast parformance, and especially hypothetical back-tested performance, is not indicative of future results. Actual performance may vary significantly from past parformance or any hypothetical back-tested parformance.
This type of infarmation has inherent limitations and you should carefully consider these limitations before placing reliance on sech information.

IRS Circular 230 Disclosure: JPMorgan Chase & Co. and its affiliates do not provide tax advice, Accordingly, any discussion of U5, tax matters contained herein (ncluding any atachments) is not inbended or writlen to be
used, and cannot be used. in connection with the promotion, marketing or recommendation by anyene unaffiliated with JPMaorgan Chase & Co. of any of the matters addressed hearein or for the purpose of avaiding LS
tax-related penalties.

Investment suitability must be determined individually for each investor, and the financial instruments described herein may not be suitable for all investors. This information is not intended to provide and should not be
relied upon as providing aceouenting, legal, regulatary or tax advice. Investars should cansult with their own advisers as o these matters,

This material is not a product of J.P. Margan Research Departments.

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



