Terms supplament to the prospectus dated April 13, 2023, the prospectus supplement dated April 12, 2023, the
product supplement no. 3-| dated April 13, 2023, the underlying supplement no. 24-1 dated Septemnber 1, 2023 and the
prospectus addendum dated June 3, 2034

Morth America Structured Investments

Tyr Step-Up Auto Callable J.P. Morgan Dynamic BlendsM Index Notes

The following is @ summary of the terms of the notes offered by the preliminary pricing supplement hyperlinked below,

Overview

The notes provide exhosure to the J.F. Morgan Dynamic Blend® [ndex (the "Index”). The Index attempts to provide a dg&amic rules-based
allpcation to the J.P. Morgan US Large Cap Equities Futures Index (the "Equity Constituent’) and the J.P. Margan 2 US Treasury Futures
Indesx (the “Bond Constituent” and, together with the Equity Constituent, the “Portfolio Constituents”) while targeting a level volatility of 3.0%.
The Index tracks the return of (a) a notional dynamic portfolic consisting of the Equity Constituent and the Bond Constituent, less (k) the
dzily deduction of 0.95% per annum._ Each futures contract underlying & Portfolio Constituent as of 2 particular time is referredto asan
‘Underlying Futures Contract.” The Equity Constituent is an excess ratunn index that tracks the refurn of a notional rolling futures position in
futuras contracts on the S&P 500 Index. The Bond Constituent is an excess returm indax that tracks the retum of a noticnal ralling futures
position in futures contracts on 2-Year U8 freasury notes,

Summary of Terms

Isguer: JPMorgan Chase Financial Company LLC

Guarantor: JPMorgan Chase & Co.

Minimum Denomination:  $1,000

Index: J.P. Morgan Dynamic Blends¥ Index

Index Ticker: JPUSDYEBEL

Participation Rate: 100%

Pricing Data: September 27, 2024

Final Review Date: September 28, 2031

Maturity Date: Quctobar 2, 2031

Review Dates: Anncal

CUSIP: 48135TSE4

Preliminary Pricing httpeitep. jpmargan. comddocumenticusin/B8135TSEA /doctypalProduct Termsheatidecument. pdf
Supplement:

Estimated Value: The estimated value of the notes, when the terms of the notes are set, will not be less than $900.00 per §1,000

principal amaourt nate. For information about the estimated value of the notes, which likely will be lower than
the price you paid for the notes, please see the hyperlink abowve.
Automatic Ca
If th= closing level of the Index on any Review Date (other than the final Review Date) is greater than or equal fo the Call Walue for that Review Date,
the notes will be automatically called for & cash payment, for each $1.000 principal amount note, equal to (a) $1.000 pluz (b) the Call Premium
Amaount applicabls to that Review Date, payable on the applicable Call Settement Date. Mo further payments will be made on the notes.

Revlew Date Call Value* Call Premlum®
First At most 100.50% of the Initlal Value At least 11.00%
Second At most 101.00% of the Initial Value At least 22.00%
Third At mest 101.50% of the Initial Value At least 33,00%
Fourth A mest 102,00% of the Inital Value At l2ast 44.00%
Fifth At most 102 .50% of the Initial Value At least 55.00%
Sixth At most 103,00% of the Initial Valug At least 66.00%

Payment at Maturity

If the netes have not been avlomatically called and the: Final Value is greater than the Initial Value, at maturity, you will reczive a cash payment that
provides you with a return, per 1,000 principal amount note, equal 1o the Index Return mlfiphed by the Participation Rate. If the notes have not been
automatically called and if held to matwrity. you will receive a full repayment of principal on the notes, even if the level of the Index declines, subject to
the eredit risks of JPMorgan Chase Finansal LLG and JPMeorgan Chase & Ce. Any payment on the notes is subpect 1o the credil sk of JPMergan
Chase Financial Company LLE, &8s issuer of the notes, and the credit risk of JFMorgan Chase & Co., 2= guarantor of the notes,

Investing in the notes linked to the Index involves a number of risks. Ses "Salectad Risks™ on page 2 of this document, "Risk Factors™ in
the prospectus supplement and the relevant product supplement and underlying supplement, Annex A 1o the prospectus addendum and
“ESelected Risk Considerations" in the relevant pricing supplement.

Meither the Securities and Exchange Cammission nor any state securifies commission has approved or disapproved of the notes or passed upon the
accuracy or the adequacy of this document or the relevant product supplement, undedying supplement, prospectus supplement, prospecius and
prospectus sddendum. Any representation to the contrary is a criminal offenze.

Registration Statement

Mos, 333-270004 and 333-270004-01
Dated September 3, 2024

Fiuile 424{b1(3)

J.PMorgan

ypothetical Examples of Amounts Payable
upon Automatic Call or

at Maturity™

Index Total Return Total Return Total Return  Total Return at

at First at Third at Sixth Maturity If Kot

= Rewies Review Review Autematically
Date Date* Date* Date* Called
50.00%: 11.00% 33.00% B6.00% 50.00%
40.00% 11.00% 33.00% 66.00% 40.00%
20,00%: 11,00% 33.00% GE.00% 20,00%:
10.00% 11.00% 33.00% B6.00% 10.00%
6.00% 11.00% 33.00% 66.00% B.00%
3.00% 11.00% 33.00% 56.00% 3.00%
1.50% 11.00% 33.00% MiA 1.60%
1.00% 11.00% A MiA, 1.00%
0.50% 11.00% A M2, 0.50%
0.00% MiA MIA M2 0.00%
-5.00% MiA MNIA MiA 0.00%
-10.00% A A MiA, 0.00%
-20.00% MiA A LI 0.00%
30,005 MiA MNiA MiA 0.00%

. =50.00% MiA MNIA MR 0.00%
-50.00% MiA A MiA, 0.00%
-B0.00% MNiA MA M2 0.00%
=100,00% A MNiA WA 0.00%

M4 — indicates that the notes would not be called on the applicable Raview
Dot ared o payrmend wauld be made for thal dale.

* Reflecls a Call Premiem of 11.00% per annurm and the applicable
mazimum Gall Values listed in the table to the el The Call Premium will be
pravided in the pricing supplement and will not be leas than 11.004% per
annum. The Call Walues will be provided in the pricing supplement and will
not be greater than the applicable maximum.

** Mol all Review Dutes are refleclad. The hypatheslical relums on the noles
sheven above apply only if youw hold the nodes for their enliee lerm ar undil
autematically called. These hypotheticals do not reflect fees or expenses
that would be assaciated with any sale in the secondary market. |f these fees
and expanses were incudad, the hypothatical ratems would likely be lower.
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; Selected Risks (continued)
Selected Risks + The Index. which was established an March 23, 2021, and the Portfolia Constituents, which were
« Ifthe notes have not been automatically callad, the notes may not pay maore than the principal ff;?:"sr'ed on December 22, 2020, have limited aperating histories and may perform in unanticipated

amaunt at maturity.
+ Qur affiliate, JPMS, the index sponsor and the index calculation agent of the Index and sach
Portfolio Constituent, may have interests that conflict with yours and may adjust the Index or 2ach

+ The Index comprises notional assats and liabiliies. There is no actual portfalio of assets to which any
parson is entitied of in which any persan has any ownership interast

Portfolic Constituent in a way that afects its level. + The Call Value for sach Raview Date is greater than the Initial Value and increases prograssively over
+ The level of the Index will include & 0.95% per annum daily deduction, the term of the notes. . ) o '
- The Index may not be successful. may nat cutperform any alternative strategy, may not approximate If the notes ars automatically called, the appreciation potential of the notes is limited to the applicable
it target volafility of 3.0% and the performance of the Index may be adversaly affected by its target Call Premium Amaunt paid on the nates. .
valatility of 3.0% * The automatic call may force a potential early exit. ) ] ]
+ Ay payment on the notes is subject 1o the credit risks of JPMorgan Chase Financial Company LLC = Mo interest payments or rights to the futures contracts underlying the Portfolic Constituents.
and JPMargan Chase & Co. Therefare the value of the notes prior to maturty will be subject to = As a finance subsidiary, JPMorgan Chase Financial Company LLS has no independent operations and

changss in the market's view of the creditworthiness of JFMorgan Chase Financial Company LLC or has limited assets,

JPMorgan Chaze & Co. ) + The estimated value of the notes will be lower than the criginal issue price {price to public) of the notes.
+ The Index may be significantly uninvested, . + The estimated value of the notes is determined by reference to an internal funding rate. _
- J;hm ”g'":ﬁ"'f P'Oﬂb'g” af fhﬁ‘- In .S BXPOSLIS may be ﬁtﬂmﬁd to I‘,hﬁ E'—E"d.c'ﬂgsm'?”t- " + The estimatad value of the notes does not represent future values and may differ fram others astimates,
. ! ) : . . - ) then current estimated value of the notes for a limited fime periad.
EE&!QE?;’Eﬁgtégrﬂtgfgcugﬁgﬁlﬂgﬁgs_mm the Index invalves daily adjustments to its notional = Lack of liguidity: J.P. Morgan Securities LLC (who we refer to as JPMS) intends to offer to purchase the
+ Thers is no essurance that the strategy employed by the Equity Constituant will be successful, natas in the secondary market but is not required to do so. The price, if any, at which JFMS will be
. JPfL."Inrgan Chasze & Co. iz currently one of the companies thaéfmalm up !h?:S&P S00% Index, the willing to purchaze notes from you in the secondary market, if at all, may result in a significant loss of
refarences index underlying the Undearlying Futures Contracts of tha Equity Cansfitusnt, our principal,
* The returns of the Constitisents may offset sach other or bacome corrslated in decline. . 15||=r'c>ter‘1;;;i:=!l cgarlﬂicﬁ: Wiz and our affiliates play a varisty of roles in connection with the issuance of notes,
y ‘:ﬂﬁggﬂ'ﬁacogsgﬂ-{:gc’?j? be replaced by a substitute index or futures contract if certain including acting as calculation agent and hedging our obligations under the notes, and making the
) : . A . . . . assumptions used to gstermine the pricing of the notes and the estimated valus of the notes when the
EgﬁTrathst olio Constituent is subject to significant risks associated with the Underlying Futures terms of the notes are set. It is possible that such hedging or other trading activities of J.P. Margan or its
- Suspension or disruptions of market rading in the Undsrlying Futures Contract may adversely affect gzﬁéllianl::coulu resultin substantial returns for J.F. Morgan and its affiliates while the value of the notes

the value the of your notes. ' . )
+ An increase in the margin reguirerments for the Underlying Futures Contract included in the Partfolio = T 18X consequencas of the notes may be uncenain. Yod should consull your tax adviser regarding the
Cansfitusnts may adverssly affect the level of that Partfolio Constituent L5, federal income tax consequences of an investmant in the natas.
= The Index may in the future include Underlying Futures Contracts that are not traded on regulated
futures exchanga,
= Nagativa rall returns associated with the Underying Futuras Contracts constituting the Partfolio
Constituents may adversely affect the performance of the Partfolio Constituents and the value of the
notes,

The risks identified above are not exhaustive. Please see “Risk Factors” in the prospecius supplement and the applicable product supplement and underying supplement, Annex A to the prospectus addendum and “Selected Risk
Cansiderations” in the applicable preliminary pricing supplement for addibanal informatian.

Additional Information

Any infarmation relating to performance 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. Thess terms
ane subject to change, and J.P. Morgan undertakes no duly o update this information. This document shall be amended, superseded and reglaced in its entirety by a subsequent preliminary pricing supplement andior pricing
supplement, and the cocuments referred 12 therein, In the event any inconsistency betweesn the infarmation presentad herein and any such preliminary pricing supplement andior pricing supplement, such preliminary prcing
supplement andfor pricing supplement shall gowvern.

Past parformance, and especially hypothetical back-tested pedformance, is not indicative of future results. Actual performance may vary significanily from past perfermance or any hypothetical back-tested performance. This
type of infarmation has inherent limitations and you should carsfully consider these limitations before placing reliance on such information.

RS Circular 230 Disclosure: JPMorgan Chase & Co. and its affiliates do not provide tax advice, Accordingly, any discussion of LS. tax matters contained herzin {including any attachments) is not intended or written to be
used, and cannot be wused, in connection with the promotion, marketing or recommendation by anyone unaffiliated with JPMorgan Chase & Co. of any of the matters addressed herein or for the purpose of awoiding U.S. tax-
related penallies.

Irvestment suitabdity rmuwst Be determined individually for each investor, and the financial instruments described herein may not B suitable for all investars, This infermation is nat intended to provide and should mat be relied
upon &8s providing accounting, legal, requlatory or 1ax advice, Investers should consult with their own advizers as to these matters,
Thizs material is not a product of J.P. Morgan Research Departments.
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