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

The follewing is a summary of the terms of the notes offered by the preliminary pricing supplement hypedinked below. ] ]
Index Cverview Hypothetical Amount Payable**
Tha MarZube US Tech+ Vol Advantage Index (the “Index”) attempis to provide & dynamic rules-based exposure to the underlying
asset to which the Index is linked {the “Underying Asset”), while targeting a level of implied volatility, with 8 maximum exposure to the ndex Retum  Tolal Retum at Totsl Return Tolal Retum  Totsl Ratum
Urrderlying Asset of 500% and a minimum axposure to the Underlying Asset of 0%, Since February 9, 2024 (the "Amendment 81 Review First Review 3 &1 Third &1 Fil
Effective Data®), the Underying Asset has been an unfunded position in the Invesco QOO Trust?™, Series 1 {the “C0OG Fund'), Data Date Beview Dale Revis
calpulated a5 the excess of the total retumn of the QQ0Q Fund over a notional financing cost. Prior to the Amendment Effective Date,
the: Underlying Asset was an unfunded rolling poesifion in E-Mini Masdag-100 futures. The Index is subject to a 6.0% per annum daily
deduction, and the perfarmance of the Underlying Asset is subjest t a national financing cost deducted daily. The investment 100.00% 18.75% 37.50% 55.23% 2.75%
objective of the OO0 Fund is to s=ek to track the inwestment results, before fees and expensss, of the Masdag-100 Index®.
BO00% 1B.75% 3T.60% £8.25% 93, 7E%
Summary of Terms
Issuer: JPMargan Chase Financial Company LLG 4i0.00%: 1E.75% 37.50% 55.25% 93.75%
Guarantor: JPMargan Chase & Ca.
Minimum Denomination:  $1,000 20.00% 18.75% A5 6.245% 93.75%
Index {Index Ticker): The MerQube US Techs Vol Advantage Index [Bloomberg tieker, MQUSTVA)L Tha level of the Index -
reflects & deduction of 5,0% per annum that accrues dally, and the perfarmance of the GO0 Fund is T i L DAn R
subject to a notional financing cost that accrues daily.
Pricing Date: August 27, 2024 0.00% 1B.75%: 37.50% 55.25% 93.75%
Final Review Date: August 27, 2028
Maturity Date: August 30, 2020 -5.00% it HiA Wit 0.00%
Review Dates: Annuel -10.00% Y A R 0.00%
Buffer Amount: 30.00%
:US:IIP: AG135P4P3 -20,00% Y HiA Hi 00%
reliminary
:rl:lng::ipllemenl: -30.00% hA, M HiA 000%
Shima alue
1,000 principal amaunt note, Forinfarmalien aboul the estimated value of the nates, which likely will be 400, 00% WA (T1ey i SA0L00%
lower than the price you paid for the noles, please s=e the hyperink above.
“fou may losa same or all of your principal e maturty. Any payment onthe nates is subject 1o the oredit sk of JPMargen Chase Financial Company LLE, -50.00% Iy A iR 20.00%
as issuar of e notes and the creat nsk of JPMorgan Chase & Co., as guarantor of the notes.
Autonjatic Ca” -50.00% [ MR A -30L00%
IF five closing level of the Index en any Review Date is greater than or equal to the Call Value, the notes will be automatically called for A0.00% - A . 0 00%
a cash payment, for each $1.000 principal amount nate, equal ta (a) 51,000 plus (b} the Call Premivm Amount applicable to that R S
Review Date, payabla on the applicable Call Settlement Date. Mo further payments will b2 made on the notes.
=10000%: s, MR [l -70.00%:
Review Date Call Value Call Premium® .
10000k ot e i Vol Ailast 1875% e e e e LA By ot e
Sacond 100.00% of the Initial Valug Al leEst 37 50% product supplement and underlying supplement, Annex A to the prospectus addendum and
Third 100.00% of tha Initial Valus At laast 56 255 Salected Risk Cj.?nsluamunns In the r\ellavt\nt pricing supplumanl.. o
Fout 100.0% of ol Voo o 75.00% e s ot e
Final 100.00% of tha Initial Valug At st 83 T5% )

dacument or the rslevant product supplamant, undedying supglamant, prozpecius sUpslamant.

praspesius and prospactes addendum, Any represeniation (o he contrary is a cimina ofenss

* In each case, 1o ko delermingd on e F'ﬂcl"lg Drate, but not less than the spphcabls mnimum Sall
Pramiuri lisled.

** Mot all Rewview Dates reflecied, Reflects a Call Fremsum of 14.75% por anoum. Tha Gall
Pramium will ba determined on e Prcng Date and will not be less han 18.75% per annum

The “todal relurn” as used aiove i the nurnber expregsed as a percanlage, that resulls Trom
Ean%aUrng the paymaent on the applicable paymant date per §1,000 principal amount rabe to
1, L

Payment at Maturity
If the notes have not been automatically called and the Final Yalus is |2ss than the Initial Value by up to the Buffer Amaount, you will
receiva the principal amount of your notes at maturity.
If the notes have not been automatically called and the Final Yalue is less than the Initial Value by more than the Buffer Amount, your
paymant al maturity per 51.000 principal amount nate will be caléulled as follows:

1,000 + [51.000 = [Index Return + Buffier Amaunt]]
If the rotes have not been avtomatically called and He Final Valee is less fan the Inifal Value by mone than the Buffer Armound, you

valll lose some ar most of pour principal amount at ekt
¥ i v The hypolhetical rebirms on 1he noles shown sbove agply only il yau hodd the noles far their entire
tarm o unlil auterratically called. These hypolheticals ga nof reflect fees ar expanges tat wauld ba
asseaated with any sale in the sezondary markel. If ihasa faas and axpensas ware inclugad, tha
Hypathetical retuma shown sbove veadld likely be lowsr.

Cagpitalized lenms used bul not defined hergin shall have the maaning st forth in the prediminany
pricng supglamant.
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Selected Risks Selected Risks (continued)
Rmk,s Relating to the Motes Generally Risks Relating to the Index
Your investment in the noles may resultin a loss. The notes do nol guarantes any refum of principal + The Index Sponsor may adjust the Index in & way that affects its level, and the Index Sponsor has no
+ The leval of the Index will include a 6.0% per annum daily deduction. obligation to consider your interests,
= The level of the Index will include the deduction of a national linancing cost + The Index may not be successful or cutperform any altemative strategy that might b= employed in respeact
+ Any payment on the notes is subject to the credit risks of JPMorgan Chase Financial Company LLC and of the Underlying Asset,
JPMergan Chase & Go. Therefore the value of the notes prior ta maturity will be subgect 1o changes in the + The Index may not approximate its target volatility.
market's view of the creditworthiness of JPMorgan Chase Financial Company LLC or JPMorgan Chase & Co. «  The Index is subject o risks associated with the use of significant leverage,
+ Az afinance subsidiary, JEMorgan Chase Financlal Company LLC has no independent operations and has +  The Index may be significantly uninvestad.
limited assets. = AR investment in the notes will be subject to risks associated with non-U.S. securities,
* The appreciation polential of the notes is imited to any Call BFremium Amount paid an the noles, + The QQ0Q Fund is subject to management risk.
+ The automatic call feature may force a potential early axit. «  The performance and market value of the Q03 Fund, particulady during periads of market volatility, may
+ Mo interest payments, dividend payments or vating righis. not comrelate with the perdormance of the 000 Fund's underying index as well a5 the net asset value par
+  Lack of liquidity: J.#. Morgan Secuntizs LLC (who we refer to as “JPME") intends to offer to purchase the share,
netes in the secondary market but is nat required to do so. The price, if any, at which JPMS will be willing to + Hypothetical back-tested data relating to the Index do ot represent acteal historical data and are subject
purchase notes from you in the secondary market, if at all, may result in a significant loss of your principal. e inherent limitations, and he histonical and hypothebcal back-tested pedformancs of the Index are not
+  The fax consequences of the notes may be uncertain, You should consult your tax adviser regarding the U5, indications of its future performance.
federal income tax consequances of an invesiment in the notes. - The Index was established on June 22, 2021 and may perform in unanficipated ways,

Rﬁ-l:s Relating to Conflicts of Interest
Paotantial conflicts: We and our affiliates play a varety of roles in connection with the issuance of notes,
including acting as calculation agent and hedging our obligations under the notes, and making the
assumptions used to determine the pricing of the notes and the estimated walue of the notes when the ferms
of the nobes are set. it is possible that such hedging or other trading activities of J.P. Morgan or its affiliates
could result in substantial returns for J.P. Morgan and its affiliates while the value of the notes declines.

= Cur affiliate, JPMS, warked with MerJube (the “Index Sponsor”) in developing the guidelines and palicies
governing the composition and calculation of the Indes.

Rlslis Relating to the Estimated Value and Secondary Market Prices of the Motes
The estimated value of the notes will be lower than the original issus price {price to public) of the notes.

+ The estimated value of the notes does not represent fulure values and may differ from others” estimates.,

* The estimated wvalue of the notes is determined by reference to an intemal funding rate.

= The walue of the notes, which may be reflecled in customer aceount statements, may be higher than fhe then-
current estimated valua of the notes for a limited time paricd.

The risks identified abowve are not exhaustive. Flease ses *Risk Factors” in the prospectus supplement and the applicable product supplement and underlying supplement. Annex & to the prospectus addendum and
“Selected Risk Considerations’ in the applicable preliminary pricing supplement for additional information.

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. Thess
ferms are subject to change, and J.P. Morgan undertakes na duly to update this information. This decument shall be amended, superseded and replaced in its enfirety by a subsequent preliminary pricing supplement
andior pricing supplement, and the documents refemed 1o 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.

Past performance, 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 parformance.
This type of infarrmation has inherent limitations and you should carefully consider these limitations before placing reliance on Swch information.

IRS Circular 230 Disclosure: JPMorgan Chase & Co. and its affiliates do not provide tax advice, accordingly, any distussion of US. tax matters contained hersin (including any attachments) is not intended o wiitten to be
wsed, and cannat 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.
tax-redated penalies.

Invastment suitability 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, legal, regulatory or tax advice, Investors should consult with thedr cwn advigsers as 10 these maters,

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