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SyNC6m Auto Callable Review Notes linked to the MerQube US Large-Cap Vol Advantage JP Morgan

Index
The felkowing is a summary of the terms of the nates offered by the preliminary pricing swpplement hyperinked below,

Index Overview

The MerQube US Large-Cap Vol Advantage Index (the “Index”} atternpts to provide & dynamic rules-based exposure to an unfunded
relling position in E-Mini® S&P 500® futures (the “Futures Confracts™), which reference the S&FP 500% Index (the “"Constituent™. while
targeting a level of implied volatility, with a maximum exposure to the Fulures Contracts of 500% and a minimum exposure to the
Futures Contrasts of 0%, The Index is subject 10 8 8.0% per annum daily deduction. The Constituent consists of stocks of 500
companies selactad to provide a performance benchmark for the U.5. equity markets.

Summary of Terms

IS5 uer: JEMoargan Ghase Financial Company LLEG
Guarantor: JEMargan Chase & Co.
Minimum Denomination: 51,000

Indeax (Index Ticker): Tha Merdube US Large-Cap Vol Advantags Index (Eloomberg ticker: MOQUSLYA)L The level of the Index

reflects a deduction of §.0% par annum that accrues daily.

Pricing Date: OQctober 15, 2024

Final Review Date: Ociober 15, 2029

Maturity Date: Ociober 18, 2029

Review Dates: Quarery (after an initial sike-month non-call period)

Barrier Amount: A0.00% of the Initial Valus

Call Value: 100.00% of the Initial Valug

CUSIP: AB135LIEAS

Preliminary

Pricing Supplement: hiltpedisn. pmorgan.comidocumenticusipld B1 55U E A4 doctype! Product Termshest'document. pdf

Estimated Value: Tha estimated value of the naotes. when the terms of the nobes are st will not be less than 5870.00 per $1,000

principal amownt note. For information about the astimated value of the notes, which Bkaly will be lower than
I price you paid for the noles, pleage Ses B hypedink above,
ou may lose soma or all of your principel atmaturity. Any payment on tha notes is subject to tha cradit risk of JFMorgan Chese Financial Company LLE, 55
Issuer af the notes and 1he cradit risk of JFMorgan Chese & Co.. as guarantor of 1ha nales.

Automatic Call

If {he clozing leved of the Index on any Review Date is grealer than ar egual o the Call Value, the rates will Be autoralically called for a cash payment, for
gach 51,000 prncgal amaunt nede, egual o (ap $1,000 gies () the Call Premium Amaund applicable o th Revies Date, payable on the applicable Call
Sattlement Date. Mo further payments will be made on the nates.

! PReviewDate |  CallPremium* || ReviewDate [  CallPremium*

First Al lgast BT250% Eleventh Atlaast §2 3500%
Second Al laast 13.0675% Twalfth Atlaast 56.7125%
Third Al beast 17 4500% Thirteanth At laast 61.0750%
Faurlh Al least 21.8125% Fourleenth Alleast 55.4375%
Fifih Al least 26.1750% Filtegnth Al least A0 B000%
Sixth At beast 30, 5375% SisteEnth At least 74 18255
Sweanth At baast 32 9000% Sevantasnth At least TE 6250%
Eighih Al lgast 30 225% Eighlesnth Atlaast 32 B8T5%
hdingh Al beast 43 6250% Final Atlaast 8T 2500%
Tenth Al laast AT SEFS%

F'aym ent at Maturity
I the notes heve not been subomatcslly called and the Final Walue s greater than or equal to e Barrier Amouni, you will recaive the principel smount of
your notes al maluity,
I the noles heve nol been sulomaticaly called and the Final Value is less than ihe Barier Amount, your payrment at malturity per $1,000 prncipal amount
rata will be calculsted as fallows:

51,000 + (51,000 = Index Refen)
IF piage ricafeesy e riad Breers ofarnalinaly colled ang iR Fingl Valee i feks than e Sarrer dmgond, pao ol ioge o B S0000% oF yow grinopa) amount
& oralunty and could kes all of pour prncipal amac & oraiuiy.
Investing in the notes linked to the Index Invalves a number of fsks. Ses "Selected Risks" on page 2 of this document, *Risk Factors” in the
praspectus supplement and the relevant product supplement and underdying supplement, Annex A to the prospectus addendum and "Selected
Risk Considerations™ in the relevant pricing supplement.
Meithar the Sacurilies and Exchenge Commission nor Bny Slabs secunlies commission has approved or disepprovad of the Notes of gasssd ugon the
acouracy of the adequacy of this dosumend ar the relesand produst supplement, underlying supplement, prospechus supplemend, prospechus and prospesius
addendun, Any representalian 1o the contrary i a oiminal offers:

J.P. Morgan Structured Investments | 1 800 5§76 3529

ndexrerwmat TgCR N LSt atThineenth  stheal
Date Raview Date Rawiey Crate Regvierw Date

100.00%: 5.725% 34.90% 51.075% 87.25%

80.00% B725% 34.50% £1.075% B7.25%

40,004 4728 34,000 61,075% 87 28%

20.00% 5728% 34.90% 51.075% a7 25%

10.00% B725% 34.90% 51.075% B7.25%

0.00% 8.725% 34.90% 61.075% 87.25%

-5.00% R HIA S Q.00%

-10.00% R HiA [ 0.00%

-20.00% [ HIA R 0.00%

-40.00% [ HIA R 0.00%

-50.00% R, A RS, QU00%.

-50.01% R HIA S -E0.01%

-E0.00%. Rl HiA Rl -30.00%

-B000% i, HIA A, -50,00%

-100.00% R HIA i -100.00%

* In each cass, 1o be delermined on the Pricing Dale, bul nod le22 than the agplicable minemam
Call Pramivrn liskad.

** Mol all Review Dales reflecied. Reflecis a Call Premivm of 17.45% par annum. The Call
Pramium will bz gztarmined on the Pricing Data and 'will not b2 lass than 17.45% par anaum.

The “lolal returm” 85 wsad above is INe NUMDEer, axpressed 85 8 percenage, Mmal rasulls fram
comgaring the payment onthe appicable payrment date par $9,000 pracipal emount note 1o
31.000.

Thie hiypathetical retume on the notes shawn abave apgly anly if you hold the nobes for their entire
term ar untd autamatcslly called, Thess Mypathalicals 0o mat raflact 188s oF axpensas that would
be associated with any sale inihe secondary markel, I thess f2es and expensas were included,
tha hypothalical relunns snown abave would Bely De [ower.

Capisized tarms used but not defined hersin shall have tha meaning set farth in the praliminary
pricing supplament

ipm_structured_investments@jpmorgan.com
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Inde
Selected Risks Selected Risks (continued)
Risks Relating to the Notes Generally Risks Relating to the Estimated Value and Secondary Market Prices of the Notes
Your investment in the notes may result in a loss. The notes do nol guarantee any retum of principal « The estimated value of the notes will be lower than the original iseue price (price to public) of the notes,
* Thelsvel of the Index will include a &.0% per annum daily deduction. + The estimated value of the notes does not represent futere values and may differ from others’ estimates.
= Any payment on the notes is subjest to the eredit nsks of JPMargan Chase Finaneial Company LLG and « The estimated value of the notes is determined by reference 1o an intemal funding rate,
JPMorgan Chase & Co. Therefore the value of the notes prior to maturity will be subject 1o changes in the +  The value of the notes, which may be reflected in customer account statements, may be higher than the
market's view of the crediworihiness of JPMorgan Chase Financial Company LLG ar JPMorgan Chase & Co then current estimated value of the notes for a limited time pericd,
+ Az afinance subsidiary. JFMorgan Chase Financial Company LLC has no independent operations and has
limited aszets, Risks Relating to the Index
*  The appreciation potential of the notes is limibed to any Call Premium Amount paid on the notes. = The Index may not be suscessful or cutperform any altemative strategy,
+ The benefit provided by the Barrer Amaount may terminate on the final Review Date, * The Index may not approximate its target volatility.
»  The automatic call feature may force 2 patential eary exit, « The Index is subject to risks associated with the use of significant leverage.
+ Mo interest payments, dividend payments or vating rights. + The Index may be significantly uninvested. ) !
« Lack of liquidity: J.B, Morgan Securities LLE (who we refer to as “JPMS") intends 1o offer 1o purchase the = The Inde_x may hg adversely affected if later futures contracts have higher prices than am expirng futures
netes in the secondary market but is not required ta do se. The price, if any, at which JPMS will be willing te 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.

purchase notes from you in the secondary market, if at all, may result in a significant loss of your principal. b

B
= Concentration risks associated with the Index may adversely affect the value of your notes.
-

+  The fax consequences of the notes may be uncertain. You should consult your tax adviser regarding the U5

federal income tax consequences of an investment in the notes, " i il h L Ik | . e
The Index is subject to significant risks associated with fulures contracts, induding valatility.

Risks Relating to Conflicts of Interest Suspension or disruptions of market trading in futures contracts may adversely affect the value of your

" b : s f : ; 5 LB
+  Potential conflicts: We and our affiliates play a varety of rales in connection with the issuance of notes, . no - . . . . .
including acting as calculation agent and hedging our obligations under the notes, and making the The official settlement price and intraday trading prices of the relevant futures contracts may not be readily

assumptions used to determine the pricing of the notes and the estimated value of the notes when the ferms available. . . . 1
of the Ezt?zs are g2, It is possible 1h§t sucg:w hedging or other trading activities of J P, Morgan or its affiliates * Changes in the margin requirements for the futures contracts included in the Index may adversely affect
could result in substantial returmns for J.P. Morgan and its affiliates while the value of the notes dedines. the wvalue of th notes. . -
- ur affiliate, JEMS, worked with Merciube in developing the guidelines and polleies goveming the compesition The Index was established on February 11, 2022 and may perform in unanticipated ways.
and calculation of the Index.

The risks identified abowe are not exhaustive. Please see “Risk Factors™ in the prospectus supplement and the applicable product supplement and underlying supplemeant, Annex A to the prospectus addendum and “Selected
Risk Considerations” in the applicable preliminary pricing supplerment for additianal infosmation,

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
ferms are subject to change, and J.P. Momgan wundertakes no duly to update this infarmation. This decument shall b amended, superseded and réplaced in its enfirely by a subsequent preliminary pricing supplemeant
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-related penalies.

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,

This material is not a product of J P, Morgan Research Depanments,

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



