Terms supplemant to the prospectus dated April 13, 2023, the prospectus supplemeant dated April 13, 2023, the proeduct supplement no.
3-1 dated April 13, 2023, the underying supplement na, 24-1 dated September 1, 2023 and the prospectus addendum dated June 3, 2024

MNorth America Structured Investments

4yr J.P. Morgan Dynamic Blend®M Index Notes

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

Overview

The notes provide @xposure te the JP. Morgan Dynamic Blend™ Index (the “Index”). The Index attempts to provide a dynamic rules-based
allacation 1o he J.F. Morgan US Large Cap Equities Futures Index ithe “Equity Constituent’) and the J P. Margan 2 US Treasury Fulures Index
{the “Bond Constibuent” and, together with the Equity Constituent, the “Portficlic Constituents") while fargeting a level volatility of 3.0%, The Index
tracks the return of {2) a notional dynamic portfolio consisting of the Equity Constituent and the Bond Constituent, less (b) the daily deduction of
0.95% per annum. Each futures contract undedying a Portfclio Censtituent as of a particular time is referred 19 2% an “Underying Futures
Contract.” The Equity Constituent is an excess returm index that tracks the return of & notional rolling futures position in futures contracts an the
S&P 500 Index. The Bond Constituent is an excass return index that tracks the return of 2 notional ralling futures position in futures contracts on
2-Year ULS. freasury notes.
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Summary of Terms

lsguer:

Guarantor:

Minimum Denomination;
Index:

Index Ticker:

Participation Rate:
Intarast Rate:

Initial VYalue:

Final Valug:

Index Return:
Pricing Date:
Interest Payment Dates:
Ohservation Date:
Maturity Date:
CUSIP:
Preliminary Pricing
Supplement:
Estimated Value:

JPMorgan Chass Financial Company LLC

JPMorgan Chase & Co.

21,000

J. P Morgan Dynamic Blend™ Index

JRUSDYBL

300.00%

Afleast 385%° per annurm with respect 1o the first three years of e term of the notes. No interest will be payabla with
respect to the final year of the term of the notes.

The closing level of the Index on the Pricing Date

The closing level of the Indéx on the Observation Date
(Final Value = Initial Valie) 7 Initial Value

July 31, 2024

Annual, for the first three years of the term of the notes
July 31, 2028

August 3, 2028

A813ENEAT

httpctsp jpmorgan.comdocument/cusipt 481 35MNEAS /doctype/Product_Termshest'document pdf

The estimated value of the notes, when the terms of the notes are set, will not be less than 5500.00 per $1.000
principal amaum nate.  For infermation about the estimated value of the notes, which lkely will be lower than the
price you paid for the notes, pleass see the hyparink sbove.

Any paymeant on the notes is subject to the credit risk of JPMorgan Chase Financial Company LLC, as issuwer of the notes, and the credit risk of
JPMorgan Chase & Co., as guarantor of the nabes,

Return Profile

The notes pay nterest annually far the first three years of the term of the notes. IF the Final Value i greater than the Inial Value, at maturity, you
will receiva a cash payment that provides you with a retumn per $1,000 principal amount note equal to the Index Return mouifiphed by the
Participation Rate. Youw will receive no interest payment on the Maturity Date. [If held to maturity, you will receive a full repayment of principal
o your notes, even if the Index declines, subject 1o the credd risks of JPMorgan Chase Financial Company LLE and JPMargan Chase & Ca.

* To be determined on the Fricing Date, but not less than 3.85% per annum.

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

The “total retum” as used above is the number, expressed as a percantage, that results from comparing the payment at maturity per 51,000
pringipal amount note to $1,000, The hypethetisal retums apgly only at raturily, These hypothelicals @o ned reflect fees or expanses thal would
be associated with any sale in the secondary market. If these fees and expenses were included, the hypothetical returns shown above would

likely be lower.

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 progspectus
addendum and "Selected Risk Considerations” in the relevant pricing supplement.

Meither the Securities and Exchange Commissian nor any state securities commissian has appraved or disapproved of the noles or passed
upon the accuracy or the adequacy of this document or the relevant product supplement, underlying supplement, prospectus supplement.
prospactus and prospectus addendum. Any representation to the contrary is a criminal offense.

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

Paymentat Matuiey

Hypothetical Total Returns™
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£2.300
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Final Value Index Retum the Notes
185.00 65, 00% 105.00%
150.00 50.00%, 150.00%
140,00 40.00% 120.00%
130.00 30.00% 90.00%
120.00 20.00% BO. 005
110.00 10, 00% 30.00%
105.00 5.00% 15.00836
101.00 1.00%, 3.00%
100.00 0.00% 0.00%
95.00 -5.00% 0.00%
20.00 -10.00% 0.00%
20,00 -20.00% 0.00%
£0.00 -40.00% 0.00%
40.00 -60.00% 0.00%
20.00 -80.00% 0.00%
0.00 -100,00% 0.00%
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Selected Risks Selected Risks (continued)

- : + The Index, which was established on March 23, 2021, and the Portfolic Constiteents, which were established on
* The notes may not pay mare than the princpsl smount at maturity, Cecember 22, 2020, have limited operating histories and may perform in unanticipated ways.

= Qur sffliate, JPMS, the index sponsor and the Index calculation agent of the Index and sach Porticlio - The Index compiises nolional assets and labiities. There is no aclual partfolio of assets 1o which any person is
Constituent. may have interests that conflict with yours and may adjust the Index or 2ach Portfolic entitled or in which any person has any ownership interest.
Constituent in a way that affects its level, = The notes are subject 1o risks associated with fised-income securities {including interest rate-related risks and
+ The level of the Indax will include a 0.95% per annum daily deduction. credit risk).

« The Index may not be succesaful, may not outperform any altemative strategy, may not approximats its + Mo rights to the futures contracts underying the Portfolio Constituents. )
Efrgegl}gdatility af 3.0% and the performance of the Index may be adversely affected by its tamet volatility al"xrz uﬂ::;; :-ubsedlarsr- JPMorgan Chese Financial Company LLC has no independent operstions and has
A . [l N

+ Any payment on the notes is subject to the cradit risks of JPMorgan Chase Financial Company LLC and ~ * The estimated value of the notes will be lower than the orginal issue price (price 1o public) of the neles,
JPMorgan Chase & Co. Therefore the value of the notes prior to maturity will be subject to changes inthe = The estimated value of the notes is determined By reference to an internal funding rate.
market's view of the creditworthiness of JPMorgan Chase Financial Company LLC or JPMorgan Chase &  +  The estimated value of the notes does not represent future values and may differ from others’ estimates.

Ca, +  The value of the notes, which may be reflected in customer account stabements, may be higher than the then
+ The Index may be significanily uninvestad. curmrent estimated value of the notes for a limited time pericd.
= A significant portion of the Index's exposure may be allocated to the Bond Constituent. « Lack of liguidity: J.P. Mergan Securies LLG (whe we refer ko as JPMS) infends to affer to purchase the nabes in
= The Index may be more heavily influenced by the pedormance of the Equity Constituent than the the secondary rmarket but is not reguired to do 5o, The price, if any, at which JPMS will be willing to purchase

performance of the Bond Constituent in general over ime. - . : i -
o The investment steategy used b construst the Indes imvolves daiy adjustments 1o its nobional expesure 1o notes from you in the secondary market, if at all. may result in 2 significant loss of your principal.

its Portfolic Constituents, »  Paotential conflicts: We and our affiliates play a variety of roles in connaction with the isauance of notes,
+ There iz no assurance that the strategy employed by the Equity Constituent will be successful, including acting as calculation agent and hedging cur obligations under the notes, and making the assumptions
« JPMorgan Chase & Co. & currently ene of the cempanies that make up the S&P 500° Index, the used to determing the pricing of the notes and the estimated value of the notes when the terms of the notes are
reference index underlying the Underlying Futures Caniracts of the Equity Constitluent, sel, It s pessible that such hedging or ather rading activitles of J.P. Margan or its afliliates could resull in
* The retums of the Constituents may cffset each ather or bacome comelated in decline. substantial retums for JP, Morgan and ite affiliatas while the value of the notes geclings,

+ A Portfolio Constituent may be replaced by a substitute constituent or futures contract if certain : ; .
exraardinary Svents ooour, *  The tax consequences of the notes may be uncertain, You should cansult your tax adviser regarding the U5,

+ Each Porffolio Constituent is subject to significant risks associated with the Underlying Futures Contracts, federal income fax consequences of an investment in the notes.
+  Suspension or disruptions of market trading in the Underlying Futures Contract may adversely affect the
value the af your nates,
= Anincreaze in the margin requirements for the Underlying Futures Contract included in the Faortfolio
Constituents may adversely affect the level of that Porffolio Constitusnt.
. Tmuw iy in the future include Underying Fulures Conltracts that are nof raded on regulated futures
E nge.
+ Negative roll returns associated with the Underlying Futures Contracts constituting the Portfolio
Constituents may adversely affect the perdormancs of the Pedfalio Constituents and the value of the
nales,

The risks identified above are not exhaustive, Please see “Risk Faclons” in the prospectus supplement and the applicable product supplement and wnderying supplement, Annds A o the prospedius addendurm and
“Selected Risk Considerations” in the spplicable preliminary pricing supplement for additional inforrmation,

Additional Information

Any infermation relating 1o pefarmance canfaingd in these materials is Dlustrative and no assurandcs is given that any indicative retums, pedarmance ar results, whether histarical ar hypothetical, will Be achieved. These tems
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 subsequent preliminary pricing supplemeant andior pricing
supplerment, and the documents referred to thersin. In the event any inconsistency between the information presented harein and any such preliminary pricing supplemeant andfor pricing supplament, such preliminary pricing
supplement andfor pricing supplement shall govern.

Past performance, and espedally hypethetical back-tested perfermance, is net indicative of future results. Actual performance may vary significanty frem past perdformance or any hypothetical back-lested performanse, This
type of information has inherent limitatiens and you showld carefully consider these limitations before placing reliance oo such information,

IRS Circular 230 Disclosure: JPMorgan Chase & Co, and its affiliates do not provide tax advice, Accordingly, any discussion of LS, tax matters contained herein {including any attachments) is not intended or written 1o be
used, and cannot be used, 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 avoiding U5, tax-
related penallies.

Investiment suitakility must be determined individually for each investar, and the financial mstruments described hergin may nat be suitable for all investors. This informatien is not intended ta provide and should not be relied
upon as providing accaunting, legal, regulatory o tax advice, Investors should consult with their own advisers as to these matters,

This matenial is not a product of J.P. Morgan Research Departments,
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