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3yr Auto Callable Review Notes Linked to the MerQube US Large-Cap Vol Advantage Index JP Morgan

Tha fallowing iz a summary of the terms of the notes offered by the preliminary pricing supplament hyperlinked below.
Index Cverview Hypothetical Amount Payable**
The Merfube US Large-Cap Vol Advantsge Indsx (the “Index”) alternpts 10 provide & dynamic nules-based exposure 1o an unfunded rolling
posifion m E-Mini™ S&F 5007 fulures (the "Fulures Contracis"), which reference the S&F 5007 Index (the “Constituent”), while fargeting a leval of Total Return at Total Fetem at
imgied wolatility, wilh a maximum exposure bo e Fulures Contracts of 500% and & minimum exposure to Be Futwes Confracts of 0%, The Inda Raturn at Total Retum at G _L_"'F'(' b e
Index is subject o a 6,0% per annum daily daduction. The Consliluent consists of socks of SO0 companies selecled 10 provide 3 performancs Raviaw Data First Review Date Q'C'b__ ol ;D LR
benchmark for the U.5. equity marksts. L wad
Summary of Terms 100,00% 27.50% 55.00% 82,50%
|ssuer: JFklorgan Chass Financial Company LLE
Guarantor: JFiargan Chasz & Co. 80.00% 27.50% 35.00°% 82.50%
Minimum Denomination: £1,000
Index (Index Ticker): The MarQube US Large-Cap Vol Advantage Indes (Eloomberg licker: MOGUSLVA)L The leval of the Index CKER ol kbl e
rieflacts & deductiion of G.0% per annurm fhat accnees daily.
Pricing Date: Seplarmiber 25, 2024 GLE S AL S
Final Revigw Data: Seplamber 27, 2027 10.00% 27 50 5 0% 82 50
Maturity Date: Seplember 30, 2027
Review Dates: Anmwial 0.00% 27.50% 55.00% 82, 60%
Barrier Amount: E0.00% of thi Initial Value
CUsIP: 4B135TZP1 -5.00% L R 000
i
ey m‘n“’ -10.00% hli& A, ReRCE )
Pricing Supplement: mibpeiEn | prnoraan.comidocumenticusiptd B1 35 TAP UdochypeProduct Termishest/document.pl
Estimated Value: The estimated walug of the nates, when the terms af the noles are set, will nol be less than S800.00 per $1,000 20,00% i, HTh, 000%
principal amount note, For information abeut the estimated value of he noles, which likely will be lower than
1he price yau paid for the notes, please see the hyperdink above.
ou may lose soene ar all of you grincipal ai @iy, Any pEyment on he noles is subject b the credil risk af JPMongan Chase Financial Campany LLT, as ~40.00% huA b 0.00%
issuer af the noles ard the credil risk af JPMorgan Chass & Ca, as guarsnbar af (ke noles,
. -40.01% A, MiA, -0 S
Automatic Call
IF 1 edzzing level af he Index an any Rewaw Dabe is grealer than of egual la he Call Valug, the nalas will Be aulemalically called for @ cash gayment, far -50.00% Bli& &, B 00%
each 51,000 principal srnowat nee, equal io (s} 31,000 sies (b the Call Premiom Amaunt apglicable fo fhat Review Date payable on the apalicable Call
Sattament Date. Mo further gayments will be made on dbe noles 60,00 i, hi, 50 00
Review Date | Call Value | Call Premium®
Firgt 100.00% of e Inilial Value Al least 37, 50% AL W S el
Sacond 100.00% of the Inilial Value Al least 55.00% -100.00% i MiA, -100.00%
Finsal 100.00% of he Initial Value Al least B2 50%

— . * In each case. to be determined on the Pricing Date, but not less than the applicable
pE}'I‘I‘ICH{ at f-.."latunt}' minimum Call Premium liskad.

If tha nodes hava not peen autamabeslly callad and tha Final Valua is graater than or equal to the Barner Amaurd, you will recaive the pincips amount of

VOUF NOTES BT METLTy. ** Reflects & Call Fremium of 27.50% per annum. The Call Fremium will be determined on

It the Noles havs not peen aulomatesily Caiad and tha FInal Valus |5 1855 han tha Bamar AMOunt, your payment al matunty per $1,000 principsl amount the Pricing Date and will not b2 less than 27.50% per annum.

nota will Be calculated as fallows: The “total relumn® &s used above is the number expressed s & percentage, that results
31,000 + {31,000 = Indest Return) from companing the paymant on the applicable payment date per $1.000 prncipal amount

if e notas have naf baen sutomahealy caled and ive Fing Vale is less than bhs Bamar Amound, wou will iose mons than F0.00% of your principa’ amount nobi ko 51,000,
 maluiy and covkd dosa all of your prinsipal Smaent & maluRy _ .
Inwesting in the notes linked to the Index invalves a number of risks. Ses “Selected Risks" on page 2 of this document, *Risk Factors"” inthe Ih:r:iﬁ:taeﬁlﬁrnmsa?&:;hﬂﬁsl:ahl{lj:::ln ?ﬁ:::prplmﬂ:g::g: :gltdmﬂ;r:anmr;:;on:
prospectus supplamant and the relevant product supplament and underying supplemeant, Annex A to the prospectus addendum and "Selacted " ¥ . e TP B P
Risk Eonsiderations” in the relevant pricing supplement, expenses hal would be associated wilh any sale in the secondary marked, If hese fees

. ! . and expenses wane inchudad, 1he hypothetical retums shown above would likely be lower,
githar the Securilies and Exchangs Commission nor any siate secudties commission has spprovad or disspprovad of the notes or passed waon the i b Ihely
socpracy o the agaquacy of this document or e relavant produst supplamant. underying SUppEament, prospacius SUppIsMEnt, Prospectus and praspesius Capitalized terms used bul not defined hargin shall have the meaning set forth in the
addendum. Any representation 1o 1he contrary is a ciminal offensa, preliminary pricing supglement,
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Selected Risks

Ri

isks Relating to the Notes Generally

Your imvastment in the noles may resull in a loss, The notes do nol quarantee any refum of principal.

The leval of the Index will include a 6.0% per annum daily deduction.

Any payment on the notes is subject to the eredit risks of JPMorgan Chase Finanesl Company LLG and
JPMorgan Chase & Co. Tharefore the value of the notes prior to maturity will be subject to changes in the
market's view of the crediworihiness of JPMorgan Chase Financial Company LLG ar JPMorgan Chase & Co
A5 afinance subsidiary. JPMorgan Chase Financial Company LLC has no independent oparations and has
limited assets,

The appreciation potential of the notes is limited to any Call Premium Amount paid on the notes.

The bensfit provided by the Barrer Amount may terminate on the final Review Date,

The automatic call feature may force a potential eardy exit,

Mo interest payments, dividend payments or voting rights.

Lack of ligquidity: J.B, Morgan Securities LLC (who we refer to as “JPMS") intends 1o offer 1o purchase the
notes in the secondary market but is nat required to do so. The price, if any, at which JPMS will be willing to
purchase notes from you in the secondary market, if at all, may result in a significant loss of your principal.
The tax consequences of the notes may be uncertain. You should consult your tax adviser regarding the .5,
federal income tax consequences of an investment in the notes,

Risks Relating to Conflicts of Interest

Potential conflicts: We and our affiliates play a varety of rales in connection with the issuance of notes,
Including acting as calculation agent and hedging our abligations under the notes, and making the
assumptions used to determine the pricing of the notes and the estimated value of the notes when the ferms
of the nates are s=t, It is possible that such hedging or ather frading activities of J P, Morgan or its affiliates
could result in substantial returmns for J.P. Morgan and its affiliates while the value of the notes dedines.

Cur affiliate, JFMS, worked with MerClube in developing the guidelines and policies goveming the compositian
and calculation of the Index.

Selected Risks (continued)
Risks Ralating to the Estimated Value and Secondary Market Prices of the Notes

*
-

The estimated valus of the notes will be lower than the original issue price (price to public) of the notes,
The estimated value of the nodes does nat represent future values and may differ from others’ estimates.
The estimated valus of the notes is datarmined by reference 1o an intemal funding rate,

The value of the notes, which may be reflected in customer account statements, may be higher than the
then current estimated value of the notes for a limited time perod,

Risks Ralating to the Index

The Index may not be suscessful or cutperform any altemative strategy,

The Index may not approsimate its target volatility.

The Index is subject to risks assoclated with the use of significant leverage,

The Index may be significanily uninvested.

The Index may be adversely affected if later fulures contracts have higher prices than am expinng futures
contract included in the Indes.

The Index s an excess return index that doss not reflect “total returns,”

JPMoargan Chase & Co. is currently cne of the companies that make up the S&P 500® Index.
Concentration risks associated with the Index may adversely affect walue of your notes.

The Index is subject lo significant risks associated with fulures contracts, induding volatility.

Suspension or disruptions of market trading in futures contracts may adversely affect the value of your
nates.

The official settlement price and intraday trading prices of the relevant futures contracts may not ke readily
Available,

Changes in the margin requirements for the futures contracts included in the Index may adversely affect
the value of the notes.

The Index was established on February 11, 2022 and may perform in unanticipated ways.

The risks identified abowe are not exhaustive. Please see "Risk Factors™ in the prospectus supplement and the applicable product supplement and underlying supplement, Annex A to the prospectus addendum and

“Selected Risk Considerations™ in the applicakle preliminary pricing supplement far additianal infarmation,

Additional Information

Any information 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 be achieved. These
lerms are subject ta change, and J.P. Morgan undertakes o duly to update this infarmation. This dedument shall B¢ amended, superseded and replaced in its enfirely Dy a subsequent preliminary pricing supplemant
andior pricing supplement, and the documents refermed to thersin, 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 supplemant shall gowern.

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

IRS Clrcular 230 Disclosure: JPMorgan Chase & Co. and its affiiates do not provids tax adviee, Accordingly, any discussian of LS. tax matters contained herein (ncluding any attachments) is not intended o wrillen to be
usad, and cannat be used. in connection with the promaotion, marketing or recommendation by anyone unaffiliated with JFMorgan Chase & Co. of any of the matters addressed herein or for the purpose of avoiding U.5.

fax-redated penales.

Investment suitabiity must be determined individually for each investor, and fhe financial instruments described herein may not be suitable for all investars. This information is not intended to provide and should not be
relied upon as providing accounting, legal, regulatary of tax advice, Investars should consult with their own advisers as fo these matters,

Thiz material is not a praduct of JL P, Margan Research Depanmeants,
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