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" Dual Directional Buffered Return Enhanced Notes Linked to the MerQube US Tech+ Vol Advantage Index J'EMorgan

Thefallcaing is a summary of the terms of tha notes ciferad by the preliminary pricing supplemant hypedinked balow.

Index Overview Himothetical Total Ret e
The MerQube US Techs Vol Advantage Indes (he “Index’) allempts o provede a dynamic rales-based exposune 1o he underdying assel 1o which the Index ypoinelucal 1oial Returns
iz linkad (the “Undarlying Asset), waila targating & leved of implied volstility, with 3 mazimum expasurs 1o he Underlying Assat of S00% and & minimum
aupasare b the Lindaerlying Asset of 0%, Since Febroary 8. 2024 (the "Amendmant Effeclive Date’], the Undedying Asset has bean an unfurded position in e P P s e s e
the Irvescn Q00 Truest™, Senes 1 (e 000 Fund '), caloulaled as lhe exoess of the batal relum of ihe Q00 Fund aver a national financing cosl. Priod io
me Amandment Efactive Dete, the Lindartying Assal was an urunded rolling pasition in E-Min Masdag-100 fuluras. Tha Indes (s subjact te 3 6.0% par
annum dady dadiection, and the parfarmance of the Underlying As56f is subjact t2 a netional inancing cast deducied daity, The invesimant abisctive of the
Q0 Fund is o seak 10 irack he invesiment results, bafore fees and expenses, of he Nassan-100 Indes®,
Summary of Terms :
Issuer: JPiaigan Ghase Finansial Company LLG i
Guarantor: JFMorgan Chese & Ca. e
Mindmum Dencminatlon: 51,000 i T
Index (Index Ticker); Thie MerQubie LIS Techs Vol Sdvardage Index (Blamiers licker MQUSTWA] The lavel of the Indesx redflecis a s
deduction of B.0% per annum thal accruss daily, snd the perfarmance of the 200G Fund is subjact Lo a notional -
rnancing cost Ihet Booruas daily. e
Pricing Date: Movemboer 15, 2024 mm B e A
Observation Date: Mavemer 15, 2020 R
Maturity Date: Maovemier 20, 2028 Total Return an tha
Upside Laverage Factor: Al least 2.00%" Index Return Abisalute ndex Retuimn ! Ncrr:' .
Buffir Amgunt: 30004 o
Payment At Maturity: i the Final Vaius |5 grester than the Inilial Valuz, your peymant 51 maturity par 31,000 princigal amaunt noie will te 65.00% (I 130.00%
ealoulated ag follaws:
S0.00% NiA 100.00%
51000 » (51000 = Index Refun = Upside Lavarege Fachar)
{ e = 40,00% /A B0.00%
H the Final Valua is equal tothe Indisl Velus or |5 1982 than e Inilial Valus by up be the Butlar Amount. yaur payment
al matunty per $1,000 principsl amourt nata will be caloustad as follows: 20.00% Wi 40.00%
1000 + (81,000 = Absalute Indee Raturn) 10.00% NiA 20.00%,
This payout fantula results it an effective cap of 30.00% an your retur aF malunty if the Index Feluim /s regalve. 5000 L) 10,00
Ly Jiniga Anilad Creumslanoes, Yowe e papenaal af mataaly & £7,300 00 per £7,000 peincisd) amoual 0.00% 0.00% 0.00%
anle
-5.00% 5.00% 5.00%
i the Final Valua is lass then the Initial Value by mere than the Buffar Amount, your payment at maturity par 59000 :
princigal amount note will be caloulaled as follaws: -10.00% 10.00% 10,07
31,000 + (51,000 x {Index Retum + Butar Amount)] =30,00% 20,00% 20,00
W the Final Valie iz legs than the Inifis! Valoe by mone an the Baffer Amounl, your will lase some or mos! of your -30.00 30.00% 30.00%
arincinal amount at matinty: 40,00 MR -10.00%
CUSIP 4B135LNAE
Preliminary 50.00% i -20.00%
Pricing Supplement: hitpofsp ipmargan comidoccumenticusipdd481 28UV dncypeiProdect Termsheat'focument pdf -60.00% i -30.00%
Estimated Value: The eslimated value of lhe notes whan the tarms of fhe noles are set, will nod be less than 395000 per $1,000 _B0.00% HA 5000
princigal amount nate. Faor informalion alowt the eslimeted value of he notes, which likely wil b2 lawer than the price : -
you pald for e notes, pleasa sae the hyparlink sbove. =100,00% MR =F0.00%
Anyg payment on the natas is subject 1o the credit nsk of JPergan Chase Finencial Company LLG, 85 issuer of the notas, and the cradd nisk of JRMorgan
Chase & Co., as quarantsr af tha notas,
* Tha actual Upside Laverage Factorwi ba provigad in the pricing supplemant and will net ba lass than 2.00. Investing In the notes linked to the Index Invelves a number of risks. See “Selectod Risks™

- = . . . . on page 2 of this document, “Risk Factors" in the prospectus supplement and the relevant
Reflects Upside Levaraga Factor agqual ta tha minemum Upside Levaraga Factar sat forth herain, for illustrative purposes. product Slppkervenl and Aterying Supplement, Anmex A 1o Ihe prospectis SAenHLm and

The “iolal raturn” as wsad abova is The number, expressed as a parcentage, fhat resulls fram comparing the payment at maturity per 31,000 principal “Salacted Risk Considerations” In the relevant pricing supplamant.
ameunt nots ko 51,000, Mesthar tha: Sacurilias and Exchange Commissian nar any stabe secunties commission has
The hypathetical retems shown sbove spply anly 3l matuity, Thasa hypothaticals do not reflact fess or axpensas that would be sssocatad with any sale in approved o disspproved of Be netes of passed ugan the accuracy of the adequacy of this

tna sacondary markat. |f these fees and sxpanses wera induded, tha hypothatical raturns shown above wauld likely ba lowar. dcument of the rzlevant produc supplemanl, undedying supplemanl, prospecius supslamant,
praspecius and prespactis addendum. Any raprasantation 1o 1he sentrary is a ciminal offensa.
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Selected Risks Selected Risks (continued)
Risks Relating to the Notes Generally o Rm ki Relating to the Index
£ Yaur irvestmant i sha notes may resuls in 2 loss, The rates do ned guarantee any e of prircgal, The Index Sponsar may adiust the Index in 2 way that affects its level, and the hdes Sponsar has no obligation o consider
= Yaur maximuen gEin an the nedes is limitad by lhe Eul'ﬁef Aardung !l1h& Irvda Raburm is negalive, yaur interasts,
+ Thie bevel af the Idex will inchede @ 6,0% per annum daily deductian + The Index may not be successful o oulpedarm any allemalive stralegy that might be employed in respect of the Underying
o The bevel of the bdes will include the deduclion of a netana financing cost, agzal
= Any payment oo the noles is sulject $odhe credil risks of JPMargan Chase Finendal Company LLG and JPMargen Chase & Go. . The Index may rat appraximale its largel walalility.
Therafare the value of Ihe pabes griod 1o matarity wil be subjeet o changes in the makel’s vew of the oedilworthiness of « The Index is subject 1o risks sssociated vilh the use of sigrificant leverage.
JPargan Chase Finendal Gompany LLG or JPMosgan Chase & Ca, + Thelndex may be significanlly unimeastad.
= Asafinance subsidiary, JPMorgan Chase Financial Campany LLG has no indépendanl aperalions and has limiled assats, « AR invesiment in the notes will be SUD{ect 10 feks SSS0cialed with non-U.S. secunties.
Mo infersst payments, dividend payments or vaing rights, ) . + The GO0 Fund is subg@ct b menagement risk,
= Lack of liquidity: J P, Mongan Securiflies LLC (i we refier 1o 28 " JPMET) ntends g affer bo puichass the notes in the secandary « The perfarmencs and markel value of the 200 Fund, perticularly during pariods of market volatility, may net comalate with
miarkel but is pot required 6 do so. The price, fany, al which JPMS will be willing fo porchase nales fram pau in the sesondary tha pertormanca of the OO0 Fund s underlying index as well as the net assel value par shars.
markel, if al all, may rezullin a sigrificant less of yaur principal +  Hypalhelical back-tested dala relating 1o the Indax do not regresent actual historical data and ere subjact o inherent
= The fax consaquences af the noles may be oncerain, Yoo should eansul your s sdviser reparding e LS, federal inoome ax limnitatians, ard 1he historical end hypoinaticsl Deck-esiad parormance of e Index & Net INGCatons af 115 Tulure
conssquances af an invesiment in ihe tales, perormancs.
Risks Relating to Conflicts of Interest = The Index was establshad on June 22, 2021 snd may pertorm in unanticipeted ways.

Fabartial confals: We and aur affiliatas pley & vedaly of relas in connaction wilh the issuancs of notas, including acting &3
calculatan egant and nedging cur obdigations under 1ha notes, and making the assunptions used 1o dztarming the pricing of the
retes and the estimated walue of the notes when the lemms of the notes ana 28t IEis possile thal such hedging or olher reding
eclivings of JF. Morgan or 115 effiliatas could result in substantial raturns for JF. Momgan and its sfiliales while the walue of the
rctes daclings.
Cur affiliata, JPMS, workad with MarQubs {tha ‘Inds= Sponsaer) in devieloping 1he guidalings end pobcles goveming the
compasition and calculation of the Index.

Rls-lt,s Relating to the Estimated Value and Secondary Market Prices of the Motes
The estirabed valug of the noles will Be lower than e oiging isswes prics [@ics o puslic] of the noles,
The estirabad walug of the nales does not represent fulurd walues and may dffer froom sthers’ estimates,
The estimabed value of the noles is delarmined by reference o an nbermal funding rale.

= The value of the notes, which may be reflactad in cuslomar acoount staternents, may be higher ihan the herourrent estiraiad
walus ol he noles far & liriled fire pariod.

The risks identified abava are not exnaustive, Plesss 589 “Risk Factors” in the praspectus supplament and tha apolicable product supplement and undarying supplemant, Annex A to the prospecius addendum and “Selactad Risk Considerations” inthe
applicable praliminary preing supplament tor sddiianal informeatien,

Additional Information

Anyy irforrmalion relaling fo pefarmance candanmed in these maleials s illesiodive and e assurancs is given Bal any indcate relums, perfermance ar results, whethar historical or hypetbatical wil be achisved, Thess terms are subjesd fo changs, and P,
Morgan undestakes na duly o update this information. This dooument shall be amended, superseded and replaced in s erticety by 2 subsequent prelimmary prcing supplement andfar pricing supplemant, and the decuments refemad ta therein, in the ewerd
ary inconsstency between he informastion presented berein and any such prelimnary priging supplement andfor pricing supplement, such preliminary pricing supplement andiar prcing supplement shall goven

Pasd pesformancs, and espadally hypethatical backdested perfarmance, i5 nat mdicative of fulure results, Actual pedormancs may vary significantly frem past pedormancs: or any hypothatical back-tested perfarmance, This type aof information has inbereng
limitaliars and you should carefully consider thasa limilations before placing reliance on such infarmatian,

RS Cincular 230 Disdasure, JPMorgan Chase & Co, and ils affiliales do nol provide Bx advice, Accordingly, any discussion of LLS. ax rmaltars containged hesgin (induding any altachmenis) is rat intended ar wrillen ta be wsed, and cannol be used, in
cannactan with the premotion, markaling or recammendatian by anyare unaffiliated with JPMorgan Chase £ Ga, of any of the matters sddressed heregin or for the gurpase af svaiding LLS, fax-relafed penalias,

Fraastmend suitability must be determingd indvidually for each investar, ared (b finanzial instruments desoibed harein may nal be suitabie far all invesiors, This informalian i ned inlerded 46 pravide and should ned be ralied upon as praviding accounting,
legal, regulatary or lax advice. Investars should consull with their oan advisers as to these matlers,

This matedal is nat a product of P, Mogan Reseanch Departments,
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