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3yr Auto Callable Review Notes Linked to the MerQube US Tech+ Vol Advantage Index J.F2MoOTr'gan

The follewing is a summary of the terms of the notes offered by the preliminary pricing supplement hypedinked below.

Index Overview

Tha MarZube US Tech+ Vol Advantage Index (the “Index") attempis to provide & dynamic rules-based exposure to the underlying
aeset to which the Index is linked (the "Underlying Asset’), while targeting a level of implied volatility, with a maximum exposure to the
Unilerying Asset of 500% and a minimum exposure to the Underlying Asset of 0%, Since February 9, 2024 %ﬂw “Armendrment
Effective Data’), the Underying Asset has been an unfunded position in the Invesco QOO Trust?™ Series 1 {the 000 Fund'),
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
dedudtion, and the pedarmance of the Underlying Assel is subject to a nabional finanding coest deducted daily. The investment
objective of the GO0 Fund is to s=ek to track the investment results. before fees and expensss, of the Mas aq -100 Indes®,

Summary of Terms

Issuer: JPMorgan Ghase Finanesl Company LLG

Guarantor: JPMorgan Chase & Ca.

Minimum Denomination: 51,000

Index {Index Ticker): The MerQube US Techs Vol Advantage Index [Bloomberg tieker, MQUSTVA)L Tha level of the Index

reflects a deduction of §.0% per annum that accrues daily, and the performance of the GO0 Fund is
subject to a notional financing cost that accrues daily.

Pricing Date: August 30, 2024

Final Review Date: August 30, 207

Maturity Date: September 2, 2027

Review Datas: Annual

Barrier Amount: &0,00% of the Initial YWalue

CUsIP: 46135P 315

Preliminary

Pricing Supplement:

Estimated Value: The l:sllrnn'lc-:l v:lluc nflhn notes. whcn the terms ufihc noles ane s, mll nod h[.‘ Icss {hian 5810(10 per §1,000

prircgal amaunt nste. For information abowt the estimated value of the notes. which Tkely wil &2 lower than the prize
yau paid far the notes, please see the hyperling abave,
o nay losa same or all of your principal et meturty. Any payment on the natas i subject 1o the credit rizk of JPMorgan Chase Financial Company LLT,
as issuar of e notes and the creat nsk of JPMorgan Chase & Co., as guarantor of the notes.

Automatic Call

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
a cash payment, for each $1.000 principal amount nate, equal ta (a) 51,000 plus (b} the Call Premivm Amount applicable to that
Review Date, payabla on the applicable Call Settlement Date. Mo further payments will b2 made on the notes.

Review Date Call Value Call Premium*
Firsl 100.00% of the Initial Valug AR least 32.25%
Sacard 100.00% of tha Inital Value A% least &4 50%
Final 100.00% of the knitial Yalue Al least B5.75%

Payment at Maturity
If the notes have not been awtomatically called and the Final Walues is greater than or egual fo the Barrier Amaount, you will receive the
principal amount of your notes at maturity.
If the notes have not been awtomatically called and the Final Walue is less than the Bamier Amount, your payment at maturity per
F1,000 principal amount nede will be calculated s follows:

51000 + {51,000 * Index Return)

If the rotes have not begn avtomatically caled and e Final Vales is less Fan the Barier Amousf, pouw will ioge moce Hhan 4000% of
your pancipal amant &l mahudty and could lose al of your principal amount at matunty.

Hypothetical Amount Payable™*
e g Tital Re1u.rn at  Total Retumn at Tc:l'.al Reu..rn at
Reyiew Date First Review Second Final Review
Date Review Date Date
100.00% 32.25% 64.50% B6.75%
B0.00% 22.25% 64.50% D6 T5%
A0 00%: 32.25% B4.50% BB T5%
20.00% 32.26% B4.50% DE.TEW
10.00% 32.25% 64.50% B6.T5%
0.00% 32.25% B4.50% BE.T5%
=5.00% (LI BIA 0.00%
-10.00% MiA A 0.00%
-20.00% A 1Y 0.00%
-40.00% (LI (LTS 0.00%
-40.01 % LI [T -40.01%
-50.00% LA [T -50.00%
-50,00% MNIA HIA -50,00%
-20.00% A A -80.00%
-100.00% MiA A -100.00%

Inwasting in the notes linked to the Index invelves a number of fisks. See “Selected Risks" on
page T of this document, "Risk Factors” in the prospectus supplament and the relevant
product supplamant and undarying supplemant, Annex A to the prospectus addendum and
“Salected Risk Considerations” in the relavant pricing supplamant,

Mesthar the Sacurilies and Exchange Commission nor any stabe secunties commission hes
approved or disspprovad of Ma netes or passad upon the eocuracy or tha adequacy of tis
dacument or 1he ralevant product supplemant, underyng supplemant, prospecius supglemant.
prospecius and prospacius sddendum. Any raprasantation 1o 1he contrary 15 a cimingl offensa,

® I each case, 1o ke detesmined an the Pricing Date, but not less than the apphcakble mmnimumn Sall
Fremiurm lished

= Reflects a Call Pramivm of 32 28% par annum. Tha Call Framiem vall be datarmined on tha
Fricing Dale and will nod be less han 32 25% per annum.

The “setal ralurm” 2% ugsad sbowe i@ the nuicber, exprassed as 3 percentage, I resuts rom
E?IE%GDTHQ tha paymant on tha apglicable paymant data par $1.000 principal amount rata b

The hypothetical reburns on the noles shown above agply only if you hold the noles far their enlire
tarm or until autematically called. These hypolheticals Go not reflect faas or expanses that would ta
associated with any ale in lhe secondary markel. I these fzas and expensas wene included, the
Frypathetical ieturms shoen atave would likely be lowar,

Capitalizad tarms used but not dedinad henain shall have the maaning sat forth in tha preliminary
PrIGING SUpgIEmnl.
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Selected Risks Selected Risks (continued)
Rlsk,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 &.0% per annum daily deduction. obligation to consider yaur 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 & Co. Therefare the value of the notes priar ba maturity will be subject 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 to risks associated with the use of significant leverage.
* Asafinance subsidiary, JPMorgan Chase Financlal Company LLC has no independent cperations and has +  The Index may be significantly uninvested.
limited assets. = AN investiment in the notes will be subject to risks associated with nen-U.S. securilies,
*  The appreciation potential of the notes is imited to any Call BFremium Amount paid an the noles, + The QQ0Q Fund is subject to management risk.
+  The benefit provided by the Barrier Amount may terminate on the final Review Date. * The pedormance and market value of the GOC Fund, particulardy during periods of market valatility, may
+  The automatic call featurs may force a potential eardy exit. not comrelate with the pedormance of the 000 Fund's underying index as well a5 the net asset value par
« Mo interest payments, dividend payments or voting rights, share, ) L .
«  Lack of liquidity: J.P. Morgan Securities LLC (who we refer to as “JPMS’) intends to offer to purchase the + Hypothetical back-tested data relating to the Index do ot represent acteal historical data and are subject
notes in the secondary market but is not required to do so, The price, if any, at which JEMS will b= willing to 1.0- -_nhe_rem I-mgilalionx. and the histerical and hypothebcal back-tested performancs of the Index are not
purchase nofes from you in the secondary market, if at all, may result in a significant loss of your principal. indications of its future performance.

» The fax consequences of the notes may be uncertain, You shauld consult your tax adviser regarding the U5, = The Index was established on June 22, 2021 and may perform in unanticipated ways,
federal income tax consequences of an investment in the notes.

Risk$ Relating to Conflicts of Interest
Potential conflicts: We and our affiliates play a varety of rales in connection with the issuance of notes,
Including acting as calculation agent and hedging ouwr obligations under the netes, and making the
assumptions used to determine the pricing of the notes and the estimated value of the notes when the ferms
of the nates are s=t, It is possible that such hedging or ather frading activities of J P, Morgan or its affiliates
could result in substantial returmns for J.P. Morgan and its affiliates while the value of the notes dedines.

+ Cuwr affiliate, JEMS, worked with Menliube (the “Index Spansor”) in developing the guidelines and palicies
governing the composition and calculation of the Indes.

Rig.lu; Relating to the Estimated Value and Secondary Market Prices of the Notes
The estmated value of the notes will be lower than the ariginal ssue price (price 1o puldic) of the nobes.

»  The estimatad value of the notes does not represent future valuss and may differ from others’ estimates,

+  The estmated value of the notes is determined by reference to an internal funding rate.

»  The walue of the notes, which may be reflected inm customer acocount staterments, may be higher than the then-
current esfimated value of the nates for a limited time period,

The risks identified above are not exhausfive. Please see "Risk Factors™ in the prospectus supplement and the applicable product supplement and underlying supplemant, Annax & to the prospectus addendum and “Selected
Risk Congiderabons” in the applicable preliminary pricing supgplement Tor additional infermation,

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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