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Morth America Structured Investments

5yr Auto Callable Review Notes Linked to the MerQube US Tech+ Vol Advantage Index J.P.Morgan

The following is a summary of the terms of the notes offered by the preliminary pricing supplement hypedinked below. ]
i e Hypothetical Examples of Amounts
The herCiube US Techs Vol Advantage Index {the “Index’) attempts to provide & dynamic rules-based exposure 1o the underying Pavable Ipon Automatic Call or at
asset to which the Index is linked (the “Underlying Asset”), while targeting a level of implisd volatility, with 8 maximum exposure to the 5 Rt ey = adh e
Undardying Asset of 500% and a minimum exposure to the Underlying Asset of 0%, Since February 9, 2024 {the "Amandment |" ;]1-|_| ri=--.\; ok
Effective Date’). the Undedying Asset has been an unfunded posilion in the Invesco Q00 Trust™, Series 1 {the *300 Fund”), S B
calculated as the excess of the total retum of the Q00 Fund over a notional financing cost. Prior to the Amendment Effective Date,
the Underlying Asset was an unfundad rolling pesition in E-Mini Masdag-100 futures. The Index is subject to & 6.0% per annum daily Indax Return Tatal Relum 81 Tolal Retum Total Relurn Tatal Redum
deduction, and the perfarmance of the Underying Asset is subject to a notional financing cost deducted daily. The investment al Review First Review al Second al Third al Final
objective of the DOQ Fund is to seek ta track the investiment resulls, belore fees and expenses, of the Nasdag-100 Index®, Diates Date Review Dale  Review Date  Review Dale
Summary of Terms 100.00% 20.66% 1.30% 61.05% 103.25%
Issuer: JPMorgan Chase Financial Company LLC
Guarantor: JPMargan Chase & Co. 30.00% 2G5 41.30% 67.95% 102.25%
Minimum Denomination: 1,000 A40.00% 20.66% #1.30% 61.05% 103,255
Index {Index Ticker): The MerJube US Tech+ ol Advantage Index (BEloomberg ticker: MQUSTWVA) The leval of the Index
reflects a deduction of 5.0% per annum that accrues daily. and the pefarmance of the Q00 Fund is 20.00% 5% 41.30% G1.95% 103.25%
subject 19 a notanal financing cast thal accrues daily,
Prlnlng Data: Qctober 31, 2024 10,00 20 E6% 41,30% 61,95% 103 26%
Final Review Date: Qelober 31, 2029 0.00% 20,85% 41,305 81.05% 103, 25%
Maturity Date: MNovernber 5, 2029
Raviow Datos: Annual 5,00% A i hiA, 0,00%
Buffer Amount: 20.00%
CusIP: 481250083 L s bl bk e
Preliminary -20.00% Mis A Y 0.0
Pricing Supplement: htip:isp. jpmargan.comidocument'cusipds | 350083/ doctypelProducd. Termshestidocurnant. pdd
Estimated Valua: The estimated valua of the notas, when the tarms of the notes are set, will nat b= lass than $800.00 per -30.00% & Mi&, A 0.00%
$1.000 principal amount note. For information about the estimated value of the notes. which likehy will be
Teweizr than the: price you paid fer the noles, pease see he hyperlink abee, -40.00% HiA HiA R, -10.00%
Woll may lese S oF all of yeur principal al maturily, Ay payment on the nates is subject 1o the eradit sk of JPMorgan Chase Financial -50.00% MiA NI A 20.00%
Company LLC, as Issuer of the nates and the credit risk of JPMorgan Chaze & Co., &s guaranior of the notes. i :
Automatic Call -G60.00% A i hiey 3000
If the closing level of the Index on any Review Dabe s greater than or equal 1o the Call Value, the notes will Be autematically calked for -B0.00% M4 Mi ey S0.00%
a cash payment, for each $1.000 principal amount note, egual to (a) 51.000 plus () the Call Premivm Amount applicable ta that
Review Date, payable on the applicable Csll Settlameant Date. Mo further payments will b2 mads on the notes. S100, 000 M (% B, ST0000%
Review Date Gall Value Gall Premium®
First 100.00% of the Initia] Value At least 20.55% Inwesting in the notes linked to the Index involves 3 number of risks. See "Selected Risks™
Sacond 100 00% of the Initial Walue At et 41 30%, on page 2 of this document, “Risk Factors" inthe prospectus supplement and the relevant
; . product supplement and underlying supplement, Annex A to the prospectus addendum and
Third 100.00% of the Initial Valus Al leasl B1.85% “Selected Risk Considerations” i the relevant pricing supplement,
SN L0 IR TS (AT SLIBETIAREE, Mesther e Securilies and Exchange Comaission nar ey slale secunlies commizsion has
Final 100.00%: of the Initial Value Al least 105.25% epproved o disspproved of e notes or pazsed upon the eccuracy or the adequacy of tis

tacumEnt or the ralevant product sUpglemant, Underying sUpglemant, prospecius sUpglemant
praspesius and prospectus addendun Any represanialion o he soalrary is a edminal offenss,

* Ingach case, o be determingd on the Prcng Date, bul not less than the apphicable mmimum Call
Framium liskad.

°* Mot all Rewview Dates reflected. Reflects a Call Pramiurm of 20085% par annum. The Call
Frammum will ta datermingd an tha Pricing Date and will not be Iess than 20065% per annum

Thie “totel raturn” as usad above |3 1ha number exprazsad as & percanlags, hat results from
Eun&l%rhg the payment on the apglicable paymant date per $1,000 principal ameunt nabe b
1

Payment at Maturity
If the notes have not been automatically called and the Final Walue is less than the Initial Value by up to the Buffer Amount, you wil
receive the principal amount of your notes at maturity.
If the notes have not been automatically called and the Final Value is less than the Initial alue by more than the Buffer Amount, your
payment ab maturity per 51,000 principal amount nate will be calculated as follows:

1,000 + [51,000 = (Index Return + Buffer Amaunt)]
If the notes have not been avtormatically called and e Final Valve is less Fan the Iniffal Value by more than the Buffer Amournf, you

i e or G
vall lose same or mast of your prncipal amoun! at matunty. Thie RypolnEticsl feturms on 1he Noles Showm BRove apply only IFyou Nosd 1ha Notas for ther enting

term e unlil autoralically called, These hypolheticals 8a nol relecl fees ar expenses al waukl be
asseciated with any sale in the secendary market. If thasa faas ard axpensas ware inclugad, tha
hiypathatical retumns shown shove would [kaly be lowsar.

Cagitalized larms used bul nol defined herain shall have the meaning =2l fonh @ the preliminary
pricang supglemant.
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Selected Risks

Rizks Relating to the Notes Generally

Your investment in the notes may result in a loss. The notes do not gquarantee any retum of principal.

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

The kewvel of the: Index will include the deduction of a natianal financing cost

Any payment on the notes is subject to the credit isks of JPMorgan Chase Financizl Company LLC and
JPMorgan Chase & Co. Thesefare the value of the nates prior b maturity will be subject e changes in the
rmarket's view of the creditworthiness of JPMorgan Chase Finencial Company LLC or JPMorgan Chase & Coo
A5 a finance subsidiary. JPMorgan Chase Financial Company LLC has no independent operabons and has
limited assats.

The appreciation polential of the notes is limiled 1o any Call Fremium Amaunt paid on the notes,

The autamatic call feature may farce a patential eary exit,

Mo interest payments, dividend payments or voting rights.

Lack of hguidity: )P, Morgan Securilies LLG (who we refer 1o a5 “JPMS") intends to offer 1© purchase the
notes in the secondary market but is not required to do so. The price, if any, at which JPMES will be willing to
purchase notes from you in the secondary market, if at all, may resull in a significant 10ss of yaur principal.
The tax consequences of the notes may be uncertain. You should consult your tax adviser regarding the U.5.
federal income fax consequences of an invesiment in the nates,

Risks Relating to Conflicts of Interast

Patential conflicts: We and our affiliates play a varisty of rales in connectan with the issuance of notes,
including acting && calculation agent and hedging cur obligations under the notes, and making the
assumphians wsed to delerming the pricing of the noles and the estimated value of the notes when the lerms
of the notes are g=t. it is possible that such hedging or other frading activities of J.P. Morgan or its affiliates
could result in substantial returns far JLP. Margan and its affiliates while the value of the notes dedines.

Crur affiliate, JPMS, worked with MerQube (the “Index Sponser™) in developing the guidelines and policies
ganverning fhe composion and calculation of the Index.

Rmks Relating to the Estimated Value and Secondary Market Prices of the Motes

The estmated value of the notes will be lower than the ariginal Esue price (price 16 public) of e noles,

The sstimated value of the notes does not represent future valuss and may differ from others” estimates,

The estmated value of the nates is delermined by reference to an internal funding rate.

The value of the notes, which may be reflected in customer account staternents, may be higher then the then-
current estimated value of the notes for a limited time period,

MerQube US Tech+ Vol Advantage Index
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Selected Risks (continued)
Risks Relating to the Index

* o e owow

The Index Sponsor may adjust the Indax in 2 way that affects is level, and the Index Sponser has no
obligation to consider your interests.

The Index may not be successful or cutperform any altemative strategy that might be employed in respect
aof the Underlying Asset.

The Index may not approximate its target volatility,

The Index is subject to risks associated with the use of significant leverage.

The Index may be significantly uninvested.

An investment in the notes will be subject to risks associated with non-U_S. securities.

The Q0 Fund is subject 1o management nisk.

The pefarmance and market valee of the 200 Fund, particularly during perods of market valatility, may
not corelate with the perdormance of the Q00 Fund's undedying index as well a3 the net asset value per
share.

Hypothetical back-tested data relating to the Index do not represent actesl historical dats and are subject
o inherent limitations, and the historical and hypothetical back-tested performance of the Index are not
indications of ita fulure perfoarmance

The Index was established on June 22 2021 and may perfarm in unanticipated ways.

The risks identified above are not exhaustive. Please see "Risk Factors™ in the prospectus supplement and the applicable product supplement and underlying supplement, Annex 4 1o the prospectus addendum and

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

Addriional Information

Any information relating to performance contained in these materials is illustrative and no assurance is given that any indicative returns, pedformance or results, whether historical or hypothetical, will be achieved. These
terms are subject to change, and J.P. Morgan undertakes no duly o update this infarmation. This doecument shall ke amended, superseded and replaced in its entirely by & subsaquent preliminary pricing supplemsnt
andfor pricing supplemant, and the documents refermed to therein. In the evant any inconsistency betwaen the information presented herein and eny such preliminary pricing supplement endfor pricing supplemeant, such

preliminany pricing supplement andfor pricing supplement shall gowern.

Past performance, and especially hypothetical back-tested performance, is not indicative of future resulis. Actual performance may vary significantly from past performance or any hypothetical back-tested performance.
This type af information has inherent limitations and you should carefully consider these limitations before placing reliance on such informatian

IRS Circular 230 Disclosure: JPMorgan Chase & Ce. and its affiliates do not provide tax advice, Accordingly, any discussian of LS. tax matters contained herein {including any attachments) is not intended or writlen to be
usad, 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 LS.

fax-related penaltes.

Investment suitabdity must be determined individually for each investor, and the 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, 1egal, regulatary or tax advice, Investors should consult with thedr cwn advisers as 1o these manters,

This material is nat a product of J.P. Morgan Research Depanments,

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



