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The following is @ summary of the terms of the notes offered by the preliminary pricing supplement hyperinked balow.

Index Overview

The MerQube LS Tech+ Vol Advantage Index (the “Index’) attempts to provide a dynamic rules-based expesure o the underying
azset o which the Index is linked {the "Underlying Asset”), while targeting = level of implied wolatility, with & maximum exposure b2 the
Lndedying Asset of 500% and a minimum exposure to the Underlying Asset of D%, Since February 8, 2024 (the “Amendment
Efeclive Dale™), the Underdying Assed has Been an unfunded position in the Inveses Q00 TrustSY) Sades 1 (he Q00 Fund™),
calculated as the excess of the total refurn of the QQC Fund over a nofional financing cost. Prior to the Amendment Effective Date.
the Undarlying Assatwas an unfundad rolling position in E-Mini Masdag-100 futures. The Indsx is subject to 5 6.0% par annum daily
deduction, and the padermance of the Underlying Asset i= subeet 1o & nalional financing cost deducted dally. The nvestment
objectve of the GO0 Fund is to seek 1o rack the investiment results, before fees and expenses, of the Nasdag-100 Index®,

Summary of Terms

laguer: JPMorgan Chaes Financial Company LLC

Guarantor: JPRargan Chase & Cao,

Minimum Denomination: 51,000

Inelex (Index Ticker): The Merube LIS Tech+ Vol Advantage Index (Bloomberg licken MOUSTYA) The level of the Index

reflects a deduction of 0% per annum that accrues daily, and the pedormance of the Q00 Fund is
subject to a notional financing cost that accrues daily.

Frleing Date: August 27, 2024

Final Raview Date; August 27, 2029

Maturity Date: August 30, 2029

Review Dates: Annual

Barrier Amount: 50.00% of the Initial Value

CUsIP: 48135P4K4

Preliminary

Pricing Supplement: hillprdies jemargan comidocumenticusipdB 1 3ISPAK S doclymeProdust Termsheatidocumant pdfl
Estimated Valua: The astimated walue of the notes, whan tha temms of tha notes ara 568, Wil nat be lass than $500.00 per $1,000

prircpal amount nete. Farinformalion abeul the aslimaled value of the nobas, which Bkaly will ba lewer than the price
YEL paid far tha notes, please sar the hypadink abave
You may Iose some or all of yeur principal at matunty. Any pagmant an the netas is sunjct fo the oredit nskaf JPMergan Chasa Financial Gompany LLG,
&5 issier of the noles and 1he credit sk of JFMrgan Chase & Co.. as quarantor of the notas.

Automatic Call
If the clnsing le=yel ol the Index an any Review Dale is gl’&.ﬁl&r’ han ar EIZ]IJSl by he Cﬂl “alpe, e noles will be aulnmatiully called Tar

a cash payment, for each $1,000 principal amount note, equal to {a) $1,000 plus (b) the Call Premium Amount applicable o that
Review Date, payable on the spplicable Call Setlement Date. Mo further paymanis will ba made on the notes.

. Review Date | Call Value Call Premium®
Firsi 00003 of thie Initial valuss Allapst 252553
Spcond A CHG of the Inibal Valee At least 53 A05%.
Third 100004 af the Inibal Value Al least TR TEN
Faurth 100.00% af the Inibal Valwe At least 108.00%
Firal 100.00% of the Inital Valwe Al least 131.25%

Payment at Maturity
If tie fodes have not been automaticaly called and the Final Value is greater tan or equal 1o the Barmer Amaunt, you will recaive the
principal ameunt of your notes at maturity.
It the notes hewve not been automaticelly called and the Final Value ig less than the Bamier Amcunt, your payment at maturity per
51,000 principal amount note will be calculated as follows:

$1,000 + (51,000 * Index Return)
I the potes hawve nof been automatcally calfed and the Final Value is less than the Barmiar Amownl, you will lose mare than 50.00% of
o prineingl amount ot matedly and cowld oge ol of wour oringisal smound & mtaily

Registration Stalement

Mg, 333-270004 and 333-270004-01
Diated July 30, 2024

R 434002

e Review Notes linked to the MerQube US Tech+ Vol Advantage Index J-PMOrgan

Hypothetical Amount Payable™
|-:|-“H:t;: Tr;::l';lﬁé:'u:-nwﬂ T::{:-;m;n Total Rebum Tatal le.rn
Date Review Datg Review Datg
100,00 HOIER 52.50% TRTEE 131.25%
B0 PRI 52.50% PRI 131.25%
4000, BB 52.50% TE.TS% 131.25%
T 2625 52.50% PRTEG 131.25%
10005 %155 52.50% TE 5% 131.25%
LR il 52.50% FETIE 131.35%
50 M K HiA 00
- 10N, HiA HfA A 0.00%
- L0 M W Mk [elk it
~A00r LI K, LA 000
50O M LT LA 0005
-50.01% WA KA M -S0.00%
B0 M R HfA B0, D0
B0 i i L] E0L00
- 100008 R LEC) LA 100,008

Investing In the notes linked to the Index Invelves a number of risks, See “Selected Risks" on
page 2 of this decument, "Risk Factars” in the prospectus supplement and the relevant
preduct suppiemaent and underlying supplemant, Annex A fo the prospectus addendum and
“Selected Risk Conaiderations” in the rel A pricing suppl ik

Hailhar ihe Securtias and Exchange Commission nor any slete setunties commission has
aparoved or disaparoved of the rates or passed vpan tha soouracy or the adaquacy of thes
dozumant or the redavan prodect supplamant, undarking supplement, prospachis supplemant,
prospectus and praspecius acdendum, Any represeniatian fo the contrary is a ciminal affense

* In each casa, o ba datarmined on the Pricing Date, bul not lass than the applicabls miremum Cal
Pramium listed.

= Mo all Raview Dades reflected, Reflects 2 Call Pramium of 28, 28% perannum. The Call
Prerium will ba detamined on the Pricing Dabs and will nol ba less than 25 25% per annum,

The “tolal relurn” &2 uaed above is Iha rumbar eeprassed as 8 percenlage, thal results fom
CompEning the peymant on the appicable paymant date par 31,000 princpel amount nole to
1,000

The hypalhaticad returns an the notes shawn abova apply anly if yau held tha nates for thair artine
term o Ll automaticaly called. Thess hypothescals do not reflec fees or expensas thad would be
azzncialed vith any sale inthe secondary markel. B hase faes and exparses were ncluded, Iha
hypathetical refurne shown abave wioukd likely e lawar.

Capitalized 1erme used bul nat defined herain shall hava the meaning sei Torth in the praliminary
pricing supplamant
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Selected Risks Selected Risks (continued)

Risks Relating to the Motes Generally Risks Relating to the Index

+ Your invastmant in tha notes may rasult in a loss. The notes do not guarantee any retumn of principal. = The Indax Sponsor may adjust the Index in & way that affects ils level, and the Index Sponsor has no

+ The level of the Inde will include a 6.0% per annum daily deduction, abligation to consider your inlerests,

+ The level of the Index will include the deduction of a notional financing cost, = The Index may not be succasslul or outperform any alternative strategy that might be employed in respect
= Any payrment an the nedes is subject to the credit risks of JPMargan Chase Financial Company LLC and af the Underlyng Asset.

JPMargan Chase & Co, Therefore the value of the notes prior to maturity wil be subject b changes in the -
market’s view of the creditworthiness of JPMargan Chase Financial Company LLC or JPMorgan Chase & Ce. « The Index is subject to riske associated with the use of significant leverage.

- As afinance subsidiary, JPMorgan Chase Finaneial Cempany LLC has no independent operations and has .« Tha Index may be significantly uninvestad.
limited asgels, = Aninvestiment in the notes will be subject to risks associatad with non-U_S. securities.

= The appreciation potential of fhe notes is limided 1o any Call Premium Amount paid on the notes, + The Q3 Fund is subject to managameant risk.

= The benefit provided by the Barrigs Amount may temminate on the final Review Date, = The performance and markeat value of the QG0 Fund, pariculady during periods of market wolatility, may

The Index may net spproximate its target volatility.

= The autemadic call fealure may force a polential early exit, nit comelate with the performance of the Q00 Fund's undarlying indax a5 wall as the naet asset valua per

= Noinberest payments, dividend payments or vating rights. share. . L .

- Lack of liquidity: J P, Margan Securities LLS (whe we refer o as “JPMS") intends to offer to purchase the * Hypothetical back-tested data relating o the Index do not represent actual historical data and are subject
nedes in the secondary market but is not required 1o de 3o, The price, if any, at which JPMS will be willing to to inherent limiations, and the historical and hypothetical back-tested performance of the Index are not
purchase notes From you in the secendary market, if at all, may result in a significant loss of your phncipal indizations of its future peformance.

= The lax consequences af the nobes may be uncerain, You should consult your tax adviser regarding the LS, The Index was established on June 22, 2021 and may pedorm in unantcipated ways
federal incame fax consequences of an investment in the notes,

Risks Relating to Conflicts of Interest

= Paolential conflicts: We and our alfiliates play a varety of roles in connection with the issuance of nates,
including acling as calculation agent and hedging our obligations under the nates, and making the
assumplions uzed to determine the pricing of the notes and the estimated value of the notes when the terms
of the notes are get, It s possible that such hedging or other trading sctivilies of JP. Margan or s afflistes
could result in substantal retumns for J.P. Morgan and its affiliates while the value of the notes declines.

= Owr affillate, JEME, worked with MerQube (he “Indsx Sponsac) in developing the guidelines and policies
gowveming the composition and caleulation of the Indes.

Risks Relating to the Estimated Walue and Secondary Market Prices of the Notes

+  Tha estimated valus of tha notes will b= lower than tha eriginal issue price (price to public) of the notes.

+  The estimated valus of the notes does not represant future values and may differ from cthers' estimates.

+  Tha estimated valus of tha notes is detarminad by refarence to an intemal funding rate.

+  The value of the notes, which may be reflected in customer account statemants, may ke higher than the than-
current estimated value of the notes for a imited tme period.

The risks identified abowe are not exhaustve. Please see "FHisk Factors” in the prospectes supplement and the apelicable product supplement and underlyng supplement. Annex & fo the prospectus addendum and “Selected
Risk Considerations” in the applicable preliminany prcing supplement for additional infermation.

Additional Information
Any infarmation relating 1o peformance contained in these matenals is dustralive and no assurance is given that any indicative retums, pedarmance or resulls, whether histarical or hypathetical, will be achiewed, Thess
terms are subject lo change, and J.P, Morgan undemakes no duly 1o update this inferrmation, This document shall be amended, superseded and replaced in its entirely by a subseguent preliminary pricing supplemanl
andlar pricing supplement, and the documenls referred bo therein, n the svent any inconsisiency betwesn the informalion presented herein and any such preliminary pricing supplerment andios picing supplerment, such
preliminary pricing supplement andies pricing supplement shall gowvern,
Past performance, and especially hypothatical back-tested pedformance, is not indicative of future results. Actual perfermance may vary significantly from past pedformance or any hypothetical back-tested performance.
This type of information has inharent limitations and you should carefully consider these limitations bafare placing reliance on such informaticn.
RS Circular 230 Disclosure: JPMargan Chase & Co. and (ks afliliates do not provide fax advice, Accordingly, any discussion of U5, tex matters contained hersin (including any attachmanis) (s not intended or wiitken 1o be
uzed, and cannot be used, in connection with the promobion, marketing or recammendaton by anyone unafilated with JPMangan Chase & Co. of any of the matters addressed herein or far the purpose of avalding U5,
tax-related penallies,
Invesiment ;‘suilahilﬂy sl be debermined il‘lﬂividuallj Far each inveslar, and e financial instruments descoribed heisin hay rof be suitable for all investors, This infarmalion s sal intended ta pl'l:)‘\liﬂﬁ.' and should nat be
relied upon as providing accounting, legal, regulatory o fax advice, Investors should congull with their cwn advisers as fo these matters,
This matarial is not a product of J.P. Morgan Research Departments.
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