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3yr Auto Callable Review Notes Linked to the MerQube US Tech+ Vol Advantage Index J.P Morgan

The following 15 a summary of the terms of the nates offered by the preliminary pricing supplement hyperlinked below.

Index Overview

The MerQube US Tech+ Vol Advantage Index (the "Index”) attempts to provide a dynamic rules-based exposure to the undedyin
assel oo whch the Index s linked (the ndml;-;'[r?; ﬁﬁsu‘l'}l,]\.\hﬂe largeling:; leve gﬁmphed wvolalility, with a mawrmum expos:.ug 1.5 the
Undedying Asset of 500% and a mirmurm expasure 1o he Underlying Asset of 0%. Since February 9, 2024 E[M “Amendment
Effective [late”), the Underhing Asset has been an unfunded position in the Invesco QOO0 Tust™!, Series 1 (the *QQAQ Fund'),
calculated as the excess of the tofal return of the Q0 Fund over a notional financing cost. Prior to the Amendment Effective Date,
the Underlying Asset was an unfunded mﬂlingr;lpusiﬁcm in E-Mini Masdag-100 fufures. The Index is subject to a §.0% per annum daily
deduction, and the perfarmance of the Underying Asset is subject to a national financing cost deducted dz:gr. The imvestment
ohjective of the QQQ Fund is to ssek to track the investment results, before fees and expenses, of the Nasdag-100 Index®.

Summary of Terms

Issuer: JPMorgan Chase Finandcial Company LLC

Guarantor: JPMorgan Chase & Co.

Minimum Denomination: £1,000

Index {Index Ticker) Thiz MerQube US Tech+ Vol Advantage Index (Bloomberg Lcker, MOUSTWVA) The bevel of the Index
reflects a deducton of 5.0% per annum that accrues daily, and the perfarmance of the QOG Fund is
subject to a notional financing cost that accruss daily.

Pricing Date: October 28, 2024

Final Review Date: October 28, 2027
Maturity Date: Movermnber 2, 2027
Review Dates: Annual

Barrier Amount: 50.00% of the Initial Value
CUsIP: 48135UCV0

Prel iminary

Pricing Supplement:
Estimated Value:

hipifep. jpmorgan comdocumenbeusipias 1 38)CWdo ctype Product, Temnshesttocument pd

The estimated value of the netes, when the termes of the notes are sat will not b= less han S900.00 per £1,000
principal amount note. For infomaton about the estmated value of the notes, which ely will be lower than the pice
you paid for the notes, please see the hyperlink above.

e rreny lose sorme e all of your prndpal ab maturity, Ary gayment on e nales 1§ subject e the credil ngk al JPMargan Chase Financial Ceerpany LLC,
a5 essuer of the netes and the cedit s of JPRrgan Chase & Co., as guaranier of the nales

Automatic Call

If the clasing level of the Index on any Review Date is greater than or equal fo the Call Value, the nofes will be automatically called for
a cash payment, for each 51,000 principal amount note, equal to (a) 51,000 plus (b) the Call Premium Amount applicable to that
Review Diate, payable on the applicable Call Settlement Date. Mo further payments will be made on the notes.

‘Review Date | ~ CallValue C Call Premium®
First 100.00% of e Initial Value At least 26.65%
Second 100.00% of the Initial Walue Al least 53.30%
Final 100.00% of e Initial Value At least T9.95%

Payment at Maturity
If the: notes have not been automatically called and the Final Value is greater than or equal te the Barner Amount, you will receive the
principal amount of your notes at maturty.
If the: notess have not been automatically called and the Final Value is less than the Barrier Amount, yvour payment at maturity per
$1,000 principal amount note will be calculated as fallows:

S1,000 + (51,000 = Index. Returm)
If the nates have nof been awvtomalically called and the Final Value is less than the Barnier Amount, you will ko se more than 40.00% of
your principal amoun! at malunly and could lese ail of your principal amount al matunly.

Hypothetical Examples of Amounts Payable upon
Automatic Call or at Maturity
Date Dt Dt
100.00% 26.65% 53.30% 79.95%
B0.00%% 26,65% 53 30% 79.95%
4000 26.65% 53.30% 79.90%
20.00% 26.65% 53.30% 79.95%
10005 26.65% 53.30% 79.95%
0.00% 26.656% 53.30% 79.95%
-5.00% A A 0.00%
-10.00% I MrA 0.00%
-20.00% T A 0.00%
-40.00% A A, 0.00%
-40.01% [ A -40.01%
-50.00% A A -50.00%
-50.00% A MIA -50.00%
-B0.00% Ty [ -B0.00%
S100.00% T A -100.00%

Inwesting in the nates linked to the Index involves a number of risks. See “Selected Risks” on
page 2 ol this document, "Risk Factors” in the prospectus supplement and the relevant
pracuct supphement and undedying supplement, Annex Ao the prospecius addendum and
"Selected Risk Considerations™ in the relevant pricing supph

Huesther the: Securities and Exchange Commission nar any stale secuities commession has
approved or disapproved of the notes or passed upon the accuracy of the adeguacy of ths
documint of the relevant preduct supglement, underbong supplesmen], prospedus supphement,
prospecius and praspectus addendum. Any representalion to $ie conlrary s a eriminal olfense

* Imeach case, tobe deterrnined on tha Pridng Date, but not less than tha applicabla minimum Call
Pramiwm ligted

** Raflects a Call Pramium of 26.65% per annum. Tha Call Pramium will be determined on the
Priang Diate and will not ba less than 26.65% per annum.

The “total retum” as used above |s the number, expressed as & niage, that results from
mim tha payment on the applicabla payment date par 31,000 princpal amount note to

The hypothetcal returns on the notes shown above sgply only if you held the notes for their entire
tarm or until automatically called. These hypotheaticals do not reflect fees or expenses that would be
associaied with any sale’in the secondany market. If thasa feas and sxpensas ware included, the
hypalhehcal returng shown alave would likely b lower

Capitalizad terms used but not defned hersin shall have the meaning set forth in the prelimmnary
pricing supplemeant
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Selected Risks Selected Risks (continued)

Risks Relating to the Motes Generally N Risks Relating te the Index

+ Your investment in the notes may result in a loss. The notes do not guarantee any retum of principal o The Index Sponsor may adjest the Index in away that affects its level, and the Index Spansor has no

+ The level of the Index will include a & 0% per annum daily deduction abligation to consider your interesis.

* The level of the Index will include the daduction of a notional financing cost + The Index may not be successful or cutperform any altemative strategy that might be employed in respect
« Any payment on the notes is subject to the credit risks of JPMergan Chase Finanaal Company LLC and al the Underlying Asset.

JPMorgan Chase & Co. Therefare the value of the notes priar to matuity will be subject to changes in the
market's view of the creditworthiness of JPMorgan Chase Financial Company LLC or JPMorgan Chase & Co
+ s a finance subsidiary, JPMargan Chase Financial Company LLC has no independent operations and has
limed assels.
The appreciation potential of the nates is limited to any Call Premium Amount paid on the notes.
The benefit provided by the Bamer Amount may terminate on the final Review Date.

The Index may nol approxdmate ils target volability.

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

The Index may be significantly uninvested,

An investment in the notes waill be subjedt o risks associated with non-US. secunties.

The X203 Fund & subject o management nsk.

The performance and market value of the Q0O Fund, particulaiy duning periods of market volatility, may

The automatic call feature may force a potential early exit. not comelate with the performance of the Q00 Fund's underlying index as well as the net asset value per
Mo interest payments, dividend payments or voting rights, share. _ ) _
Lack of liquidity: J.P. Mergan Securfies LLG (whe we refer 1o as "JPME") intends te offer 1o purchase the +  Hypothebcal back-tested data refating o the Index do not epresent actual historical data and are subject
noites in the secondary market but is nat required to do so. The price, if any, at which JFMS will be willing to to inherent limitations, and the historical and hypothetical back-tested performance of the Index are not
purchase notes from you in the secondary market, if at all, may result in a significant loss of your principal indications of its future performance

+ The tax consequences of the notes may be uncertain, You should consult your fax adviser regarding the .S, The Index was established on June 22, 2021 and may perform in unanficipated ways.
federal income tax consequences of an investment in the noles.

Risks Relating to Conflicts of Interest

«  Patential confiicts: We and our affliates play a vanely of roles in conmection wath the issuance of rates,
including acting as calculation agent and hedging ocur obligations under the notes, and making the
assumptions used to determine the pricing of the notes and the estimated value of the notes when the terms.
of the rates are sel B is possible that such hedging or ather trading actvities of JP. Moergan or its affiliales
could resull in substantial retlums for JP. Morgan and its affiiates whike the value of the notes declines.

« Cur affiliate, JFMS, worked with MerQube (the “Index Sponsar”) in developing the guidelines and policies
gaverning the compasition and calculztion of the Index

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

The estimated value of the rotes will be lower than the ariginal issue price (price o public) of the notes.

The estimated value of the nates does not represent future values and may differ from others' estimates.

The estimated value of the notes is determined by reference to an internal funding rate

The value of the notes, which may be rellecled in customer account slatements, may be higher than the then-

current estimated value of the nobes for a limited time period.

The risks kentified above are not exhaustive. Please see 'Risk Factars™ in the prospecius supplement and the applicable produd supplement and underlying supplemeant, Annex A o the prospectus addendum and "Selected
Risk Conssderabions” in the applicable preliminary pricirg supplement for addibonal information.

Additional Information
Any infarmation relabing to pedormance contained in these matenals is llustrative and ne assurance 1s given that any indicabive returns, perfarmance o results, whether histonical or hypothetcal, wil be achieved. These
terms are subject to change, and J.P. Morgan undertakes no duty fo update this information. This document shall be amended, superseded and replaced in its entfirety by a subsequent preliminary pricing supplement
andfor pricing supplement, and the documents referred to thersin. In the event any inconsistency between the information presented herein and any such preliminary pricing supplement andlor pricing supplement, such
prefiminany pricing supplement andfor pricing supplement shall govern.
Past performance, and especially hypothetical back-tested performance, is not indicative of future results. Actual performance may vary significantly from past perfermance or any hypothetical back-tested performance.
Thits type of information has inkerent limitations and you should carefully consider these limitatiens before placing reliance on such information.
IRS Circular 230 Disclosure: JPMorgan Chase & Co. and its affiliates do not provide tax advice. Accordingly, any discussion of LLS. tax matters contained herein (including any attachments) is not intended or written te be
used, and cannot be used, in connection with the promabion, marketing or recommendation by anyene unaffiliated waith JPhMergan Chase & Co. of any of the matlers addressed herein or for the purpose of avolding U S
tax-related penalties.
Investment suitability must be deternined individually for each imvestor, and the inandal instruments described herein may rol be suitable for all investors. This information is not interded to provide and should not be
relied upon as providing accounting, legal, regulatony or fax advice, Investors should consult with their own advisers as to these matiers
This material is not a produck of JP. Morgan Research Departments.
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