Taerms supplemant to the prospectus dated April 13, 2023, the prospectus supplement dated April 12, 2023, the
produet supplement no, 41 dated Agril 13, 2023, the underlying supplement no, 5-I1 dated March 5, 2024 and the
prospectus addendum dated June 3, 2024
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5yNC1y Contingent Interest Auto Callable Notes linked to the MerQube US Tech+ Vo J.P MOI‘g&l’l

Advantage Index

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

Index Overview

The MerQube US Tech+ Val Advantage Index (the “Index”) atbempts 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 8 maximum exposure to the Underdying Asset of S00%
and a minimum 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™, Series 1 (the “000 Fund™, calculated as the excess of the total return of the OO0 Fund
aver a nobonal 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 deducted 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: JPMorgan Chasze Financial Company LLE

Guarantor: JPNhorgan Chasa & Co.

Minimum Denomination: 31,000

Index {Index Ticker): The MerQube US Techs Val Advantage Index (Bloomberg ticker MOUSTVA). 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 1o a notienal
financing cost that accrues daily.

Pricing Date: October 28, 2024

Final Review Date: October 29, 2029

Maturity Date: MNowernber 1. 2028

Review Dates: Manthly

Contingent Interest Rate: At least 8.00%" per annum, payable ronthly 2t a rate of at least 0.88857%", f applicable

Interest Barrier: An amount that represents 80.00% of the Initial Valee

Buffer Threshold: An amount that represents 70.00% of the Initial Valee

Buffer Amaount: 30.00%

CUSIP: 48135UCE1

Preliminary Pricing

Supplement: hittpeifsp jomorgan.com'documenticusip’d 81 35UCE1 fdoctype/Froduct Termsheet'document pdf
Estimatad Value: 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 nates, please see the hyperlink above,

Automatic Call
If the closing level of the Index on any Review Diate (other tham the first through eleventh and final Review Dates) is Eu reater than or equal to the
Initial Walue, the notes will be automatically called for a cash payment. for each 31,000 principal amount note, egual fo (a) 31,000 ples &bj the

Contmgenl Inl:eresl Fayment applicable 1o that Review Datle pius (2] any previously unpaid Commgeni lnlem&l Fayments for any prios Review
=, payable on the applicable Call Setlernent Date, Mo further payments will be made on the notes.

Payment at Maturity

I e nales have not been avlomatically called and the Final Value is 9I’E$1&f than ar equal o the Bulfer Threshald, you will receive a cash
Far'mem at maturity, for each §1,000 principal amount note, equal wﬁ @) §1.000 olus (2} the Contingent Interest Payment, if any, applicable 1o the
inal Faview Date pivs (c) if the Contingent Interast Paymant applicabls to the final Review Date is payable, any previously unpaid Contingent
Interest Payments far any prior Review Dates.

IF the netes have not been avtomatica teleliy -.‘.-a#__‘e.ild and the: Final Walug ig less than the Buffer Threshold, your payment at maturity per 51,000
as follows:

principal amaount nate will be calculal
§1,000 + [$1,000 = {Index Relurn + Buffer Amount)]
IF the rotes have pol been automatically called and e Final Vale 15 less than the Buffer Threshold, wouw vl lose Some or most of your pnncipal
amaunt at matunty
Capitalized terms used but nat defingd herein ghall have the meanings et farth in the preliminary pricing supplement,

.ﬁ.nt‘ payment an the noles is subject 1o the credit risk of JPMorgan Chase Financial Company LLC, as issuer of the nofes, and the credit risk of
organ Chase & Co., as guarantor of the notes.

Investing in the notes linked to the Index Involves a number of risks. See “Selected Risks” on page 2 of this document, "Risk Factors"
in the prospectus supplement and the relevant product supplement and underlying supplement, Annex A to the prospectus addendum
and "Selec Risk Considerations” in the relevant pricing supplement.
Neither the Securities and Exchange Commission ner any state securibes commission has approved or disapproved of the netes or passed upon
the sccuracy or the adequacy of this document or the relevant product supplement, underlying supplement, prospectus supplement, prospectus
and prospectus addanju Ay repraseniation o the contrary criminal offense.

T'.' R"'Iorga n cgtr'u C?U I‘E'CH

Hy ;.3-:‘:"[1'1 etical Payment at
Maturity™
Payment At Maturity
Inclex Return (@ssuming B.00% per annum
Contingsnt Intsrest Rate)
60.00% 51,006,6667
A0UD0RE 51,006.666F
20,000 510066667
5008 51,006,6667
0.00% 51,006.666T
-10000% 51,006.6667
-20.00% 51,006,6667
-20.01% 51,000.0000
-30.00% S1,000.0000
=40.00% $500.0000
-50.00% SEO0L0000
-60.00% ST00.0000
-B0.00% £500.0000
-100uD0%E 530000000

This table does nod demonsirate how your interest paymants can wary over
e berm of your nabes.

Contingent Interest

*If the notes have nod been automatically called and the closing lewvsl of the Index
on ary Review Date is greater than or equal 1o the Interest Barrier. you will recsive
on tha applicable Inerest Payment Date for each 51,000 principal amount nole a
Conlingent Inlerest Paymenl equal 1o @ least 568887 (equivalent 1o & Contingent
Interest Rate an inlerest rale of a1 least B,00% per annum, paEyable al a rate af at
least 0EEEETE per monih), plis any previously wmpaid Sontingent Interest
Fayments for any prior Review Dates.

“*This table: assumes that no previously wpaid Contingent Inberest Payrment is
payable 3 maturily, The hypolhelical payments on he noles shown above apply
anly il you hold the nobes for their entirg term o unlil aulemalically called. These
hypothetcals do not reflect fees or expensas that would be associated with any
sala in the sscondary market. If these fees and axpenses were included, the
fypothetcal payments shown abowe would likely B lowear.

nvestments | 1 800 576 3529 | jpm_structured_investments@jpmorgan.com
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Selected Risks

Risks Relating to the Notes Generally

= Your investrent in the notes may resull ina loss, The notes do not guarantee any return of principal

+  Tha notes do not guarantes the payment of interest and may not pay interest at all.

+  The level of the Index will include & 6.0% per annum daily deduction.

- The leved of the Index will indude the deduction of & notional financing cost,

. Kwpayment an the notes is subject to the credit risks of JPMorgan Chase Financial Company LLEC and

rgan Chasa & Co. Therafore the value of the notes prior 1o maturity will be subject to changes in
gir? maréceg$ view of the creditwonthiness of JPMorgan Chase Financial Company LLG or JPMargan
S [+ N

+ A= a finance subsidiary, JPMorgan Chase Finencial Company LLC has no independent operations and
has limited sssats,

+ The appreciation patendial of the nobes is limited ta the sum of any Contingent Interest Payments that
may be paid over the term of the notes.

+  The automatic call feature may force & potential sary exit.

+ Ne dividend ymen:s ot woling rights.

+  Lack of liquidity: J.P ecurities LLC (wia we refar to as “JPMS") intends to offer to E‘urchase
the nnles in the semndary market but is not required to do so. The price, i any, at which JEMS will be
willing to p_'ul’(it|13$$ nedes from you in the secondany marked, if at all, may resull in a significant 1oss of

our principal.

- tax consequences of the notes may be uncertain, You should consult your tax adviser regarding the
U5, federal income 1x consequences af an investmeant 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 acting as calculatian agent and hadging our ebligations under he notes, and making the
assumptions used 1o 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 its
gll-lates 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
policies goveming the compoasiban and caloulation af the Index

Risks Relating to the Estimated Value and Secondary Market Prices of the Notes

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

= The estimated valug of the notes does nat represent future values and may differ from others’ estimates

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

+  The walue of the notes, which may be reflected in customer account stetements, may be higher than the
then-currant estimated value of the notes for a limited time period.

J.PMorgan

‘Qube US Vo  Inde

Tech+ Advantage

Selected Risks (continued)
Hlshs Ralating to the Index

The Index Sponsor may adjust the Index in a way that affects its level, and the Index Sponsor has no
abligation b consider yaur inferests.

The Index mey not be sucoassful or outperform any altemative strategy that might be employed in respect
af e Underlying Assel,

The Index may not approedmate its target wolatility.

The Index is subject o risks associated wilh he use of significant leverage.

The Index may be significantly uninvested.

Aninvesiment In the notes will be subject to risks assoclated with nonU.S. securities,

Tha Q0 Fund is subjact to management risk.

The perdormance and markel value of the Q0 Fund, particularly during periods of market valatility, may
niot comrelate with the pedformancs of the QO3 Fund's underlying index a5 well as the net asset valua par
ahare,

Hypothetical back-tested data relating to the Index do not represent actual historical data and are subject
e inherent limitaticns, and the histoncal and hypothatical back-tested pedormansa of the Index are nel
indications of its future perfformance.

The Index was established on Juns 22, 2021 and may perform in unanticipated ways,

The risks identified above are not exnaustive. Please see *Risk Factors® in the prospecius supplement and the applicable product supplement and underlying supplement. Annex A 1o the prespectus addendum and

“Selected Risk Considerations” in the applicable preliminary pricing supplement for additional information.

Additional Intormation

Any informaetion relating to peformance contained in these materials is illustrative and no assurance is given that any indicative returns, performance or results, whether historical or hypothetical, 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 preliminary pricing supplement
andior pricing supplemeant, and he documents refered to 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 goven.

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

IRE Circular 230 Disclosure: JPMorgan Chase & Co. and its affiliates do not provide tax advice, Accordingly, any discussion of U5, tax matters contained herein (including any attachments) is not intended or written to be
wazd, and cannat be used, in connection with the promotion, marketing or recommendation by anyone unaffiliated with JPMorgan Chase & Co. of any of the matters addressed harein or for the purpose of aeaiding U5,

tax-related penalties.

Investmeant suitabiity 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
reslied upon as providing accounting, legal, regulatary or bax advice, Investars should consult with their own advisers as fo fhese mathers.

This material is nat a product of J.P. Margan Research Departments.
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