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North America Structured Investments

Syr Auto Callable J.P. Morgan Multi-Asset Index-Linked Notes

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

The notes provide exposurs to the J.P. Maroan Multi-Asset Index (the “Index”), which seeks to provide a dynamic and diversified asset
allocation based on a momentum investment strategy, while attempting to maintain a stable level of volatility over time. The Index tracks the
return of (a) a dynamic notional portfolio consisting of up to 10 excess retumn futures-baszed indices (each a “Constituent,” and collectively the
“Consfituents”), converted inte U5, dallars (in the case of Constiteants not denaminated in LS. dollars), less (b) a 1.00% par annum daily
deduction, with an initial volatility threshold of 4.0%. The Constituents represent a broad rangs of asset classas (equities, fixed income and
cammodities) and developad markets (the United States. Germany and Japan).

Summary of Terms

Issuer: JPMargan Chase Financial Company LLC
Guarantor: JPMargan Chase & Co.

Minimum Dencmination: 51,000

Index: J.P. Morgan Multi-Asset Index

Index Ticker: MAx

Panticipation Rate: 100%

Pricing Date: August 27, 2024

Final Review Date: August 27, 2029

Maturity Date: August 30, 2029

Review Dates: Annal

CUSsIP: 48135PTK1

Frelimirlelr'yI Pli:‘,ing hitpoifap jpmorgan. comidocument/cusipid 81 S5F TR Sdoctype/Froduct Termshest/document. pdf
Supplement:

Estimated Value: The estimated value of the nedes, when the terms of the notes are set. will net be less than $200.00 per 51,000
principal amount note, For infermation about he estimated value of the nates, which likehy will be knwer than the

prica you paid for the notes, please aee the hyperlink above,
Automatic Call

If the closing level of the Index on any Review Date (cther than the final Review Date) is greater than or equal o the Call Value for that Review Date,
the: notes will be automatically called for & cash payment. for each $1.000 principal ameunt note, equal to (@) $1.000 plus (b) the Call Premium
Amcunt applicable 1o that Review Date, payable an the applicable Call Setiement Date, Mo further payments will be made on the notes.

Review Date Call Value* Call Premium®*
First At most 101.00% of the: Inifial Value Atleast 10,25%
Second At most 102.00% of the Initial Value At least 20.50%
Third At moest 103.00% of the Inifial Value Al least 30.75%
Fourth At mest 104.00% of the Inifial Value Al least 41.00%

Payment at Maturity

If the notes have not been automatically called and the Final Valus iz greater than the Initial Value, at maturity, you will recsive 3 cash payment that
provides you with & return per $1,000 principal amount note equal to the Index Retum multiplied by the Paricipation Rate. If the notes hawe not bean
autarmatically called and it held to maturity, you will receive a full repayment of principal on the nates, even if the kevel of the Index declines, subject to
the credit nisks of JPMorgan Chase Financial LLC and JPMargan Chase & Co. Any payment on the notes is subgect to the credit risk of JPMorgan
Chase Financial Compary LLC, as issuer of tha notes, and the credit risk of JPMorgan Chass & Co., as guarantor of the notes.

Investing in the notes linked to the Index invalves 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 underying supplement, Annex A to the prospectus addendum and
"Selected Risk Considerations" in the relevant pricing supplement.

Meithr the Securities and Exchange Cammission nor any stale securifies cammission has approved o disapproved of the notes or passed upon the
acouracy of the adequacy of this document or the relevant product supplement, underying supplement, prospectus supplement. prospecius and
praspectus addendum. Any representation to the contrary is a criminal offense.
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Hypothetical Examples of Amounts | ble
Upon Automatic Call or at Maturity™
Index Total feturn  Total Return  Total Return  Total Return at
Return at at First at Third at Fourth Maturity if not
Review Review Review Review Autarmatically
Cate Date* Date*® Date* Called
B0.00%: 10,25% 30.75% 41.00% 60.00%
400000 10.25% 30.75% 41.00% 40,00%
H0.00% 10.25% 30.75% A1.00% 20.00%
10,0005 10.25% 0. 75% A1.00% 10.00%
5.00% 10.25% 0.75% A1.00% 5000
4.00% 10.25% 0.75% A41.00% A.00%
3.00% 10.25% 30.75% P 3.00%
2.00% 10.25% MfA i 1.00%
1.00% 10.25% MfA iy 1.00%
0.00% A HiA A 0.00%
-5.00% & MiA A .00
-10,00% NfA MiA A .00
= 20,00% NfA M8 A .00
-30.00% NfA LT A 000
-50.00% NfA LT A 000
-60.00% NfA LI A 000
-B0.00% MiA LI (ALY 000
- 10000 {15 MR i 0.00%

MiA — indicates that the notes would not be called on the applicable Review Date
and no payment would be made for that data.

* Reflects a Call Pramium of 10.25% per annum and tha applicable maximum Call
Walues listed in the tabke bo the lef. The Call Preméum will be provided in the pricing
supplerment and will nod be less han 10,25% per anmem,  The Gall Values will be
presidead in the pricing supplemeant and will nol be greater han the applicable

M3 MU,

** Mot all Review Dates are refliected. The hypothetical returna on the notes shown
sbove apphy only if you hold the notes far their enfing tarm or until sutomaticalhy
callsd. These hypothaficals do nod reflect fees or axpenses that would be associabed
with ary sale in the secondary market. If these fees and expenses ware included,
Thir By palfetical retums wauld likely be lower,

investments@jpmorgan.com
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Selected Risks (continued)

+  The Index sesks to provide a dynamic and diversified assat allocation based on a momentum investment ™

S

sirategy, while atlempting 12 mamtain a stable level of volatility over time.  The Index tracks the return of
(&) a dynamic notional portfolic consisting of up to 10 excess return futures-based indices converted into
LS. dallars (in the case of Constituents not denominated in LS. dollars), fess (b} a 1.00% per annum

daiby deduction, with an initial valatility threshold of 4.0%.

The Consliuents are as follows (see applicable undertying supplement and the term sheet for more

information):

JP. Morgan US
Large Cap Equities
Futures Index

J P Morgan 5% LS.

Treasury Futures
Index

JP. Morgan Brent
Crude Ol Futures
Index

elected Risks

If the mates have not besn automatically called, the nofes may nat pay more than the principal amaount

St rnaturity.

The Index is subject 1 a 1.00%
The Index involves I"llE-kS SHE0AE

JP. Morgan US
Small Cap Equities
Futures Ingdex

J.P_Morgan 10Y
U5 Treasury
Futures Incex

JP. Morgan Goid
Futures Incex

with the In

J.P. Morgan Germsan
Equities Futures.
Indesx

J.P. Morgan German
Government Bond
Futures Index

r annum daily deduction,
2x's MomEnium imestment strategy. which may not be
svfurocesafm, and the Index may not approximate its initisl volatility threshold or outperform an alternative
5 .

Ma infErest paymenis or vating rights.
Our affiliate, J.P. Morgan Seclrnbes LLC (who we refer 10 asg .!F'MS?. e index sponsar and index

calculation agent may adjust the Index in & way that affects its leve

J.P. Maorgan
Japanese Equities
Futures Index

JP_Morgan
Japanese
Govemment Bond
Futures Index

*

*
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Any payment on the netes is subject 1o the credit risks of JPMorgan Chase Financial Company LLC and JPMergan
Chase & Co. Therefore the value of the notes prior to maturity will be subject to changes in the market’s view of the
creditwarthiness of JPMaorgan Chase Financial Company LLC or JPMargan Chase & Ca,

Risks associated with non-UL5. secunties market (including currency exchange riskg}, small capitalization stocks,
fixed income ==curities {including interest ated and credit risks), commodity futures, crude oil, gold and the
uncertain legal and regulatory regimes that govern commadity futures

Tha Call \Valus for each Review Data is greater than the Initial Value and increaszes progressively avar the term of
the notes.

If the notes are automatically called, the appreciation potential of e notdes is limited b the apphicable Call Pramium
Amount paid an the notes.

Th automatic call feature may force a polential early exit.

As afinance subsidiary, JPMorgan Chase Finansial Company LLC has ne independent aperations and has limited
assels.

Becausa he Index may include nakional shor positions, the notes may e subject 1o additional nsks.

Changes in the value of Constituents may offsst each other.

A significant partien of the Index's expesure may be allocated 1o the Bond Constiteents,

The Consfituents are subject to significant risks associated with futures contracts,

Suspension ar distuptions of market trading in futures contracts may adversely affect the value of the notes

An increase in the margin requirements for futures coniracts induded in the Constituents may adversely affect the
l=vel of that Constituent,

Changes in future prices of the futures contracts included in the Consfituents relative to their current prices could
l=ad fo & decrease im any payment on the notes.

Wewill have thea right to adjust the timing and amount of any payment an the notas if 2 commodity hedging
disruption event occurs.

Thie estimated value of the notes will be lower than the oniginal issue price (pice to public) of the nates.

Thee astimated value of the notes is determined by reference fo an internal funding rate.

The estimated value of the nofes does nol represent fulure values and may differ from cthers’ estimales.

Tha value af the nodes, which may be reflected in custormer account stalements, may be higher than the then
current estimated value of the notes for a limited time periad

Lack af liquidity: JPMS intends ta offer to purchase the nates in the secondary markel but is not required to da so.
The price, if any, at which JPMS will B2 willing to purchase natas fram yau in the secondary market, if at all, may
result in & significant loss of your principal.

Fatential conflicts; We and aur affiliates play & variety of roles in connection with the issuance of notes, including
acting as calculation agent and hedging our obligations under the nates, and making the assumptions used to
datarming the pricing of the notes and the estimated value of the notes when the tarms of the notes are sat. tis
passible that such hedging or other trading activities of J.P. Maorgan or its affiliates could result in substantial rturns
for J.P. Morgan and its affiliates while the value of the notes declinas.

The tax consequences of the notes may be uncertain. “ou should consult your fax adviser regarding the U.S.
federal incoma e Sonsegquencas of an investment in the nobes.

The risks identified sbove are not exhaustive, Please see "Risk Factors” in the prospectus supplement and the applicable product supplemeant and underlying supplement, Annsx A 1o the prospectus addendum and “Selected Risk
Considarations” in the applicable preliminary pricing supplement for addiional information.

Additional Information

Any infermation relating to perfarmance contained in these materials is ilustrative and no assurance |s given that any indicative retumns, performance or results, whether historical ar hypothetical, will be achieved. These 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 2 subsequent preliminary pricing supplement andior pricing
supplement, and the documents refarred to tharein. In the event any inconsistency betwean the information presentad hergin and any such preliminany pricing supplement andior pricing supplement, such preliminary pricing

supplement andies pricing supplement shall gavenn.

Past performance, and especially hypothetical back-tested performance, is not indicative of future results, Actusl performance may vary significantly from past performance or any hypothetical back-tested performance, This
type of infarmation has inharent limitations and you showld carefully considar thess limitations before placing reliance on such information.

IRS Circular 230 Disclosure: JPMorgan Chasa & Co. and its affiliates do not provida tax advice. Accordingly, any discussion of U_S. tax matters contained herain (including any attachments) is not imtended or written to be
used, and cannot be used, in connection with the pramotion, marketing or recommendation by anyene unaffiliated with JPMorgan Chase & Co. of any of the matters addressed harein or for the purpose of avoiding U_S. 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 informatien is not intended ta provide and should not be relied
upon as providing accounting, legal, regulatory or tax advica. Investors should consult with their own advisers as to these matters.
This matarial is rat a product of JP. Margan Research Departments.
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