Hypothetical and Actual Historical Monthly and Annual Returns O Backtested O Actual

2006 0.52% 1.17% D.66%
2007 -0.49% 0.88% -1.05%: 0.26% 0.76% 0.7 5% =1.26% 0.78% 0.92% 0.52% L99% D68 0.30%
2008 00EW -0.12% 0L 19% -0.16% -0.19% -1.39% 0L38% 1.78% -0.B4% 0.82% 0.00% 1.62% 1.76%
2000 -0.78% -1.58% 1.44% 0.59% L76% 1.00% 300% 1.03% 1.98% 0.35% L75% 0.11% 11.20%
2010 0.23% 0. 10% 1.01% 1.18% “1.57% L.44% 1.70% 1.95% 1.55% L82% 0.43% 03 2% 8.59%
2011 -DATH 0.17% 0.11% LA46% 0.50% -1.03% 1L.74% -0.11% -0.64% 1.18% 0.03% 1.79% 5.22%
2012 0.93% 0.21% -1.43% 0.42% 0.85% 1.34% 2.71% -0.41% 0.68% 0.28% 0.54% 0.16% 6.29%
2013 -0.04% 1.76% 1.52% 069% 286% 0.07% 0.30% 0.49% “0.38% 1.40% 0.04% 0.00%: 1.94%
20014 05X 1.58% 0.37% 1.36% 2065 0.32% -0.77% 2.30% -1.25% 20005 1.43% 0.55% 10.91%
2015 231% B44% 0.3 7% *1.06% 0.93% "L1E% Li3% 2,200 0.39% 1.04% -0.58% 0.18% 0.13%
2016 =0.18% 0.41% 1.81% 0.31%: 0.14% 3.77% 1.21% 0.59% 0.27% =0.50% 0.9E% 0.81% B12%
2017 -0.75% 1.72% 0.85% 0.58% 0.72% 2o 0.43% 0.79% 0.50% 0.34% 0.14% 0.43% 2.73%
2018 -0.40% -L37% 0.34% 0.93% L03% L.13% 0.67% 0.61% 0.46% -0.32% 0.52% -1.83% 0.41%
2019 1.46%: 0.07% 2.54%: 0. 19%: L76% 265% 0.2 7% 2.63% “.26% =0.20% =0.07 % 0.09% 11L.63%
2020 1.56% -059% 0,7 2% 0.68% 0.46% RIETL 0805 -0.05% -0.20% -0.12% 0.E0% 0.80% 2.91%
2021 -1.01% 0.31% 2.54% =0.23% -0.60% 0.08% 1.15% 0.10% -1.57% 0.89% =0.17% 1.51% 2.32%
2022 =1.32% “0.39%: 1.81% 1AT%: -0.56% 0.01% 1.5:4% -0.06% “0.22% 1.27%: =0.59% 1.7 7% L.16%
2023 0BM% -1.74% 092 % 0.33% -1.72% 0.51% -0.70% 0.07% 0.02%. -0.37% 0.97% 1.78% -0.99%
2024 -D.35% -0.28% 0.81% QELL) 0.09% “0.26% L71% 1.16% 0.64% 182%

Piease refer to the ~Selecied Risks” and “Declaimer™ at the end of this presentation,

Histarical performance for the Inckes represent hypothetical backrested performance through March 29, 2023 and the actual perfermance of the Index from March 30, 2023 thvough September 30, 2024,
Piease see "Use of hypothetical backbested refurns™ at the end of this presentation for additioral information related to backiesting.

Excepl a5 noled above and in the sedtions éntitled “Use of hypolhetical backiested retums” a1 the end of this dooument, the hypolbetical monthly and ancual returre 24 Sorth above were detenmined wiing the
mathodslogy currently used o caloulate e iedex, PAST PERFORMANCE AND BACKTESTED PERFORMANCE ARE NOT INDICATIVE OF FUTURE RESULTS,

MlnthmuﬁmwMMIMI ru'nhrufmmw‘imrmdﬂhﬂmtﬂhﬁmmwmw‘hmmiwmﬁmmandlhnhHIwmctwulmml
ViFeg SUps ng supplemient.

Neither the Securities and ExChange COMMSIN nor avy state Securites commission has aporoved of disapedoved of (e potes of passed upon (M 30CUFACY of the adequacy of ths doasment of the acompanying
product supplement. underlying supplement, prospecus SURHRMEnt or prospectus, Any representation to the contrary is a criminad

The potes ane nof bank daposits. are pof indueed by he Federal Deposit Insorance Corporalion or anyother gavirmmental agency and ire nal abligations of or guaranteed by, 2 bank.

Hypothetical and Actual Historical Average Monthly Weights O Backtested [ Actual
L Worgan 1L, Low Volatikity Index L. Morgan Core Bond™ Index Invescn DB LSS Dellar Index Bulliih Fund

Sep 24 15.45% 62.58% =

Aug 24 19.05% 62.30% -

Jul2a 18.50% 62.14% -

Jun 24 18.31% 61.83% -

May 24 21.33% 20.3%% 19.11%

Apr 24 21.07% 30.40% 21.46%

Mar 24 19.54% A9.62% =

Fieth 34 19.05% 49.61% -

Jan 24 18.85% 49.53% -

The Basket Constituents are identified abowe by their respective tickers. Please refer o the “Selected Risks® and “Disclaimer® at the end of this presentation and to the section entitied ~Uke of altemative
performance™ an the last page for information related to the Basket Constituents and the use of alternative performance in the backtest,

The hypothetical and actual hstorical average monthly weights set forth above represent the awerage monthly relerence portfalio welghts anull-eﬂ to rrmmudw backtested performance using alternative
performance for some Basket Co and 5ome o ETFs of Basket Constituents through March 16, 2012, al hacktested ical performance for some Basket
Constituents from March 19, 3012 to August 27, 2020, hypothetical backfested performance wing the actual performance of sach Basket Constituent h\vmmt 2, 2'020 to Illr:h 29, 2023, and actual
performance from March 30, 2023 to Sepbember 30, 2024.

Whale the reference portfollo weights applied to the hypothetical backtesied perlormande of the Index after March 16, 2012 were allccated o the actual Basket Constitwents. alternative performance informaticn
for certain Basket Constituents may hawe been considersd in determining the weights for such Basket Constifuents after this date,

Flease see the “Use of hypothetical backtested repurns™ a1 the end of this presentation for additional infermation related to backresting and the use of lternative performance in the backrest.

Excepd as nofed abowe and in the section entitied “Use of alternative performance™ at the end of this document, the hypothetical and actual histarical monthdy weights set forth above were determined wsing the
methodology currently wsed to caloulate the Index, PAST ALLOCATIONS TO BASKET CONSTITUENTS, HYPOTHETICAL OR ACTUAL, ARE NOT INDICATIVE OR PREDICTIVE OF FUTURE ALLOCATIONS,




OCTOBER 2024 | J.P. Morgan Tactical Blend Index J.PMorgan

Equity Bond CUrTEncy
L Miorgan LS. Low Volatikty Index L. Morgan Core Bone™ Index Ireesicn DI LSS Dcllar Index: Bullih Fund
Dec 23 18.20% 51.28% -
Now 23 20.06% 25.00% 23.45%
oct23 23.37% - 51.57%
Sop 23 22.18% 11.19% 40.98%
Aug 23 22.8T% = 48, 38%
23 22.39% 19.67% 32.47%
Jun 23 19.61% 51.85% 4.21%
May 23 18.35% 52.98% =
Apr23 18.81% 41.17% -
Mar 23 20.55% 20.22% 22,54%
Feb 23 15.69% 44.07% -
Jan23 15.66% 244.05% -
Equity Bond ‘Currency
L7, Misrgan 115, Low Volatikty Indes 1P Mewrgan Coee Bon™ inde Iereesco O LS5 Dellar Indes: Bullih Fund
Dec 22 16.66% 23.67% 15.61%
Nov 22 18.19% - 27.60%
oct22 16.60% - 31.30%
Sep 22 19.64% 5.81% 37.80%
g2 20.14% 19.53% 26.59%
Jul 22 19.3T5% - 39.71%
Jun 22 16.51% B 41.47%
May 22 16.17% - 46.16%
Aprdd 22.268% - 46,88%
Mar 22 21.12% - 47.57%
Feh 22 20.76% - 52.04%
Jan 22 20.62% 33.10% 28.82%
Equity Bond CurTency
L. Miorgan 1L, Low Volatility Infex 17, Morgan Core Bord™ Index Imeesco D LSS Bellar Index Bullsh Fund
Dec 21 20.60% 24.44% 32.20%
Now 21 20.77% 9.55% 41.12%
oct21 19.66% B.04% 40.25%
sep21 17.51% 66.32% -
Aug 21 18.84% T -
(TE3 18500 78.01% -
Jun 21 16.64% 84T 1.22%
May 21 0. T6% 2,599 46,40%
Apr 21 20.25% - 48.22%
Mar 21 19.32% FREL 47,5508
Feb 21 14.86% G1.64% 1.26%
Jan 21 15.27% 76.33% -
Equity Bond Currency
1, Msrgan UL5, Low Volatikty Indes 1P Msrgan Coee B inde Ieveiscn B LS5 Dellar ndes Bullih Fund
Dec 20 13.94% 75.76% -
Now 20 13.77% 45.12% 15.33%
ot 20 12.44% 67.60% 4.84%
5ep 20 11.16% 73.97% -

The Basket Constituents are identified above by their respective tickers. Please refor to the “Selected Risks® and “Disclaimer® at the end of this presentation and fo the section entitied ~Use of altemative
performance™ an the last page for information related to the Basket Constituents and the use of alternative performance in the backtest,

The hypothetal and actual N“ﬂrlw average monthly weights set torth above represent the average monthly rederence Wl'fﬂﬂl wetghts applied to WMIW B kested H"‘ﬂﬂl’l—iﬂ{e usIng alternabie
performance for some Basket C 5 and S0 © [ETFs of Basket Constituents through March 16, 2012, hypothetical backiested performance using hypothetical performance for some Basiet
Constituents from March 19, 2012 1o August 27, 2020, h-ppn!hn!n.:[ backtested performance wing the actual performance of sach Basket Constituent from August 28, 2020 to March 29, 2023, and actual
performance from March 30, 2023 to September 30, 202

Whale the reference portfollo weights applied to the hypothetical backtesied perlormande of the Index after March 16, 2012 were allccated o the actual Basket Constitwents. alternative performance informaticn
for certain Basket Constituents may hawe been considersd in determining the weights for such Basket Constifuents after this date,

Flease see the “Use of hypothetical backtested repurns™ a1 the end of this presentation for additional infermation related to backresting and the use of lternative performance in the backrest.

Except as noted abowe and in the section entitled “Use of alternative performance™ at the end of this document, the hypathetical and achual historical monthly weights set forth above were determined wsing the
mathododogy currently wsed to caloulate the Index, PAST ALLOCATIONS TO BASKET CONSTITUENTS, HYPOTHETICAL OR ACTUAL, ARE NOT IRDICATIVE OR PREDICTIVE OF FUTURE ALLOCATIONS.




OCTOBER 2024 | L.P. Morgan Tactical Blend Index J.PMorgan

Exquity Bend CUrTEncy
L Miorgan LS. Low Volatikity Index. L. Mewgan Core Bond™ Index Irvvessco DB LS Dollar Index: Bullih Fund
Aup 20 10.73% 96T -
20 9.83% 63.25% -
Jun 20 9.49%: 4.1 1% 10.18%
May 20 8.20% 51.04% =
Apr 20 5.49% 42.43% -
Mar 20 50005 33.05% -
Feb 20 26.98% 71.50% -
Jan 20 27.57% 68.16% -
Equity Bond Currency
L Worgan LS. Low Volatiity indes 1P borpan Core Bond™ lIndex: Irreesico OB UFS Dcllar Index: Bullih Fund
Dec 19 27.00% 45.81% 15.47%
MNow 19 26.85% 31.47% 24.64%
oct 19 26.95%: 55.78% -
sep 19 2T.1E% 45.99% -
g1y 23.53% 54.90% -
Jully 23.13%: A7AT% -
Jun 19 26.16% 61.45% -
May 19 25.22% 80.93% -
Apr1% 2765, B0U0 2% =
Mar 19 2T.4%% T8.57% -
Feb 19 24.7T%: T6.73% -
Jan 19 1941 SOUBO -
Equity Bond currency
L, Morgan L5, Low Wolatikty Index: LP: Mogan Goep Bond™ lndex Inrevson DB U5 Dellar index: Bullish Fund
Dec 18 22965 2B.47% 31.80%
Nov 18 25.41% - 45.45%
ot 18 23.62% - 44.47%
Sep 1B 28.08%: 62.340% 7. 7%
AUE 18 22.33% 71.08% -
18 24.97% T9.29% -
Jun 18 26.74% 3.7 2% 26.28%
May 18 26.45% - 48.00%
Apr 15 23.65% - 45,78%
Mar 18 23.00% = A7.15%
Feb 18 19.50% P.62% 38.81%
Jan 18 24.33% 61.82% -
Equity Bond Currency
L Margan 1L, Low Volatikty Index L. Morgan Cor Bone™ index Imeesco D8 LSS Dellar Indes: Bullh Fund
Dec17 26.52% 57.92% 8.32%
Mow 17 26.05% 46.57% 17.92%
ot 17 24.13% 73.54% 0.d1%
sep17 23.34% £5.07% -
AgLT 21.60% T2 71% -
iy 20.98% 9.57% -
Jun 17 21.53% 71.39% -
May 17 21.25% 7144% -

The Basket Constituents are identified above by their respective tickers. Please refor to the “Selected Risks® and “Disclaimer® at the end of this presentation and fo the section entitied ~Use of altemative
performance™ an the last page for information related to the Basket Constituents and the use of alternative performance in the backtest,

The hypothetal and actual N“ﬂrlw average monthly weights set torth above represent the average monthly rederence wl'fﬂﬂl wetghts applied to WMIW B kested H"‘I]HI'HME usIng alternabie
performance for some Basket C and 5o o [ETFs of Basket Constituents through March 16, 2012, hypothetical backiested performance using hypothetical performance for some Basiet
Constituents from March 19, 2012 1o August 27, 2020, h'fpn!hn!n;.:l backtested performance wing the actual performance of sach Basket Constituent from August 28, 2020 to March 29, 2023, and actual
performance from March 30, 2023 to September 30, 202

Whale the reference portfollo weights applied to the hypothetical backtesied perlormande of the Index after March 16, 2012 were allccated o the actual Basket Constitwents. alternative performance informaticn
for certain Basket Constituents may hawe been considersd in determining the weights for such Basket Constifuents after this date,

Flease see the “Use of hypothetical backtested repurns™ a1 the end of this presentation for additional infermation related to backresting and the use of lternative performance in the backrest.

Except as noted abowe and in the section entitled “Use of alternative performance™ at the end of this document, the hypathetical and achual historical monthly weights set forth above were determined wsing the
methedology currently wsed to calculate the Index, PAST ALLOCATIONS To BASKET CONSTITUENTS, HYPOTHETICAL OR ACTUAL, ARE NOT INDICATIVE OR PREDICTIVE OF FUTURE ALLOCATIONS.




OCTOBER 2024 | L.P. Morgan Tactical Blend Index J.PMorgan

Equity Bond currency
L, Morgan 1L, Low Volatility Infex L. Morgan Core Bone™ Index Irmeeson D LSS Dcllar Index Bullih Fund
Apr1? 20.95% 70.26% e
Mar 17 21.40% 58.07% £.07%
Feh 17 23.56% 35.30% 22.83%
Jan17 23.33% - 38.22%
Equity Bond currency
L Msogan 115, Low Vlatikty Index 1B Msigan Cove B i Iereiscs DB LS5 Diclar ndes Bullih Fund
Dec 16 22.67% - 40.05%
Now 16 H0.52% - 36, 8465%
oct 16 23.64% 16.41% 32.71%
sap 16 17.01% A7.83% -
Aug 16 22.16% 56.08% =
Jul 16 21.01% 52.25% -
Jun 16 22.21% 64.19% -
May 16 22.594% 73.50% =
A 16 22.27% 76.77% -
Mar 16 25.12% 74.47% -
Fib 16 20.64% 77.23% 3.87%
Jan 16 18.73% - 28.98%
Equity Bond currency
LP organ LS. Low Volatility Index LF: Mlowgan Core Bond™ Index Imerscn D8 LS5 Dollar index Bullsh Fund
Dec 15 18.53% 22.14% 16.83%
Nov 15 22.20% 47.11% 16.45%
ot 15 22.57% 87.50% -
Sep 15 16.06% 72.53% 3.75%
1S 18.57% - 32.76%
15 19759 = 32.70%
Jun 15 23,71 - 30,54%
May 15 20.06% - 31.57%
Apris 20.99% 52.82% 4.32%
Mar 15 18.65% 45.27% -
Feh 15 25.31% 59.32% -
1an 15 24.68% 56.23% -
Equity Bond currency
L Misegan 115, Low Vdatikty Index 1B Msigan Coce B index Ieretsos OB LSS Diclar ndes: Bullih Fud
Dec 14 23.82% 57.83% =
Nowv 14 231.58% 59.524% =
oct 14 22.07% 55.35% -
sop 14 18.77% 50.48% =
Aug 14 15.56% GT.0% -
Jull4 20,975 64,75% -
Jun 14 20.45% 66.41% -
May 14 20.93% 78.76% -
ADF 14 19.76% H0.53% -
Mar 14 18.43% 75.25% 5
Fih 14 18.02% 75.53% -
Jan 14 17.61% 74.00% -

The Basket Constituents are identified above by their respective tickers. Please refor to the “Selected Risks® and “Disclaimer® at the end of this presentation and fo the section entitied ~Use of altemative
performance™ an the last page for information related to the Basket Constituents and the use of alternative performance in the backtest,

The hypothetal and actual N“ﬂrlw average monthly weights set torth above represent the average monthly rederence wl'fﬂﬂl wetghts applied to WMIW B kested H"‘I]HI'HME usIng alternabie
performance for some Basket C and 5o o [ETFs of Basket Constituents through March 16, 2012, hypothetical backiested performance using hypothetical performance for some Basiet
Constituents from March 19, 2012 1o August 27, 2020, h'fpn!hn!n;.:l backtested performance wing the actual performance of sach Basket Constituent from August 28, 2020 to March 29, 2023, and actual
performance from March 30, 2023 to September 30, 202

Whale the reference portfollo weights applied to the hypothetical backtesied perlormande of the Index after March 16, 2012 were allccated o the actual Basket Constitwents. alternative performance informaticn
for certain Basket Constituents may hawe been considersd in determining the weights for such Basket Constifuents after this date,

Flease see the “Use of hypothetical backtested repurns™ a1 the end of this presentation for additional infermation related to backresting and the use of lternative performance in the backrest.

Except as noted abowe and in the section entitled “Use of alternative performance™ at the end of this document, the hypathetical and achual historical monthly weights set forth above were determined wsing the
methedology currently wsed to calculate the Index, PAST ALLOCATIONS To BASKET CONSTITUENTS, HYPOTHETICAL OR ACTUAL, ARE NOT INDICATIVE OR PREDICTIVE OF FUTURE ALLOCATIONS.




OCTOBER 2024 | L.P. Morgan Tactical Blend Index J.PMorgan

Equity Bond CUrTEncy
L, Morgan 1L, Low Volatility Infex L. Morgan Core Bone™ Index Irmeeson D LSS Dcllar Index Bullih Fund
Dec13 16.46% 69.72% =
N 13 17.00% T0.99% -
oct 13 15.97% 66.6T% -
Sepl3 18.74% 17.06% 29.355%
Augli 18.38% = 36,846%
i1z 20.73% - 36.75%
Jun 13 19.25% 0,394 38.11%
May 13 H0.10% 71.02% &%
Apris 20.36% 51.10% 17.50%
Mar 13 21.5T% - 43,598
Feb13 2E.21% 10.26% 40,76%
Jan 13 22.35% 74.28% 10.81%
Equity Bond ‘Currency
L7, Msrgan IL5, Low Volatikty Indes 1P Mewrgan Coee Bon™ inde Iereesco O LS5 Dellar Indes: Bullih Fund
Dec 12 19.86% 87.55% -
Nov 12 20.55% 94.86% -
oet1z2 20.95% 88.73% -
Sep 12 21.07% 70.63% -
12 21.15% 80.18% -
Jull2 21.17% H9.06% -
Jun 12 21.17% 73.43% B.01%
May 12 20.63% 57.16% 17.29%
April2 20,15% 2650 29,45%
Mar 12 18.67% 54.82% 13.35%
Feh 12 19.74% 91.53% -
Jan12 19.30% 88.25% -
Equity Bond CurTency
L. Miorgan 1L, Low Volatility Infex 17, Morgan Core Bord™ Index Imeesco D LSS Bellar Index Bullsh Fund
Dec 11 18.79% 31.56% 28.08%
Now 11 18.50% 69.22% 6.32%
oct 11 18.10% 78.34% -
sep 1l 15.71% 6755% -
Augll 12.64% 49.87% -
i1 19.36% 82.43% -
Jun 11 18.06% 85.58% =
May 11 16.94% 79.08% =
April 16.46% 75.81% -
Mar 11 18.44% G6.62% B.63%
Feb11 15.50% - 39.63%
Jan 11 17.07% - 15.25%
Equity Bond Currency
1, Msrgan UL5, Low Volatikty Indes 1P Msrgan Coee B inde Ieveiscn B LS5 Dellar ndes Bullih Fund
Dec 10 19.32% - 35.99%
Now 10 15.32% 41.28% 9 14%
ot 10 17.63% T0.62% -
5ep 10 19.06% 50.44% -

The Basket Constituents are identified above by their respective tickers. Please refor to the “Selected Risks® and “Disclaimer® at the end of this presentation and fo the section entitied ~Use of altemative
performance™ an the last page for information related to the Basket Constituents and the use of alternative performance in the backtest,

The hypothetal and actual N“ﬂrlw average monthly weights set torth above represent the average monthly rederence wl'fﬂﬂl wetghts applied to WMIW B kested H"‘I]HI'HME usIng alternabie
performance for some Basket C and 5o o [ETFs of Basket Constituents through March 16, 2012, hypothetical backiested performance using hypothetical performance for some Basiet
Constituents from March 19, 2012 1o August 27, 2020, h'fpn!hn!n;.:l backtested performance wing the actual performance of sach Basket Constituent from August 28, 2020 to March 29, 2023, and actual
performance from March 30, 2023 to September 30, 202

Whale the reference portfollo weights applied to the hypothetical backtesied perlormande of the Index after March 16, 2012 were allccated o the actual Basket Constitwents. alternative performance informaticn
for certain Basket Constituents may hawe been considersd in determining the weights for such Basket Constifuents after this date,

Flease see the “Use of hypothetical backtested repurns™ a1 the end of this presentation for additional infermation related to backresting and the use of lternative performance in the backrest.

Except as noted abowe and in the section entitled “Use of alternative performance™ at the end of this document, the hypathetical and achual historical monthly weights set forth above were determined wsing the
methedology currently wsed to calculate the Index, PAST ALLOCATIONS To BASKET CONSTITUENTS, HYPOTHETICAL OR ACTUAL, ARE NOT INDICATIVE OR PREDICTIVE OF FUTURE ALLOCATIONS.




OCTOBER 2024 | L.P. Morgan Tactical Blend Index J.PMorgan

Exquity Bend CUrTEncy
L Miorgan LS. Low Volatikity Index. L. Mewgan Core Bond™ Index Irvvessco DB LS Dollar Index: Bullih Fund
Aug 1o 18.43% 70.52% =
10 17.88% 81.17% -
Jun 10 15.56% 6B 70 -
May 10 13.62% 75.59% -
Apr 10 15.44% T9.90% -
Mar 10 15.54%, TOUDA% 3. 765
Feb 10 16.34% 55.65% 12.49%
Jan 10 16.17% 82.22% -
Equity Bond Currency
L Worgan LS. Low Volatiity indes 1P borpan Core Bond™ lIndex: Irreesico OB UFS Dcllar Index: Bullih Fund
Deco9 15.96% 81.56% -
Mow 09 14.17% 73.84% -
Oct 09 15.07%: TBAHTS -
EL 14.33% 75.76% -
Ay 14.17% 72.93% -
Julog 12 06% 73.95% -
Jun 09 11.19% 63.43% -
May oy 11.59% 83.14% -
Apriog 1177, T71.91%. 5.01%.
Mar 09 2.83% 74.77% -
Feb 0o 10.20%: 74.46% -
Jan 09 9.95%: T4.43% -
Equity Bond currency
L, Morgan L5, Low Wolatikty Index: LP: Morgan Goep Bond™ lndex Inrevson DB LS5 Dellar index: Bullish Fund
Dec 08 7.81% 63 BA% =
Nov 0 6.219%: B.B5% 19.85%
oct 08 £,75% 1,34% 20,30%
Sep 08 15.39% 54,6 1% Bl
Aug0s 13.09% - 26.87%
o8 13.53% - 30.80%
Jun 08 14.78% T.75% 28.83%
My D8 20.30% 79.46% =
Apr 06 21.13% 72.33% -
Mar 08 2054, G B 3% =
Feb 08 19.57% T763% -
Jan 08 19.82% 69.76% -
Equity Bond Currency
L Margan 1L, Low Volatikty Index L. Morgan Cor Bone™ index Imeesco D8 LSS Dellar Indes: Bullh Fund
Deco7 20.88% 56.53% -
MNow 07 18.64% 86.67% -
act o7 18.59% 84.36% -
sep a7 19.26% THET -
Augoy 16.54% 26.3 7% 26.33%
oy 15.53% - 13,42%
Jun 07 17.41% - 37.69%
May o7 17.87% 58.62% 12.10%

The Basket Constituents are identified above by their respective tickers. Please refor to the “Selected Risks® and “Disclaimer® at the end of this presentation and fo the section entitied ~Use of altemative
performance™ an the last page for information related to the Basket Constituents and the use of alternative performance in the backtest,

The hypothetal and actual N“ﬂrlw average monthly weights set torth above represent the average monthly rederence wl'fﬂﬂl wetghts applied to WMIW B kested H"‘I]HI'HME usIng alternabie
performance for some Basket C and 5o o [ETFs of Basket Constituents through March 16, 2012, hypothetical backiested performance using hypothetical performance for some Basiet
Constituents from March 19, 2012 1o August 27, 2020, h'fpn!hn!n;.:l backtested performance wing the actual performance of sach Basket Constituent from August 28, 2020 to March 29, 2023, and actual
performance from March 30, 2023 to September 30, 202

Whale the reference portfollo weights applied to the hypothetical backtesied perlormande of the Index after March 16, 2012 were allccated o the actual Basket Constitwents. alternative performance informaticn
for certain Basket Constituents may hawe been considersd in determining the weights for such Basket Constifuents after this date,

Flease see the “Use of hypothetical backtested repurns™ a1 the end of this presentation for additional infermation related to backresting and the use of lternative performance in the backrest.

Except as noted abowe and in the section entitled “Use of alternative performance™ at the end of this document, the hypathetical and achual historical monthly weights set forth above were determined wsing the
methedology currently wsed to calculate the Index, PAST ALLOCATIONS To BASKET CONSTITUENTS, HYPOTHETICAL OR ACTUAL, ARE NOT INDICATIVE OR PREDICTIVE OF FUTURE ALLOCATIONS.




OCTOBER 2024 | J.P. Morgan Tactical Blend Index JPMorgan

Apro7 17.53% 84.16% -
Mas 07 16.80% 84.36% -
Feb 07 13.48% GH7.99% -
lan o7 15.46% 75.00% -

Now D6 16.17% 84.18% =

The Basket Constituents are identified above by their respective tickers. Please refer o the “Selected Risks® and “Disclaimer® at the end of this presentation and to the section entitied ~Uke of altemative
performance” an the last page for infarmation related to the Basket Constituents and the use of alternative performante in the backtest.

mmpu:neﬁmmuluuHmﬂcﬂwmmmueummmmmwm“wmnmeethtsmuuw uduﬂmmrushualmﬂn
performance for some Basket Corrstil of Basket Constituents through March 16, 2012, hypothetical backtested performance using hypothetical performance for some Basket

Constituents from March |1.mzwmz'r mu,r-mmwmm performance using the mwmwmmm:m:mm 28, 2020 to March 29, 2023, and actual
performance from March 30, 2023 to Sepbember 30, 2024.

melmminmpuﬂubwuapﬂﬂlnmmkam performance of the Index after March 16, 2012 were allocated in the actual Basket Constituents, alternative perfo & ink s
for certain Basket Constituents may hawve bean considered in determining the weights for such Basket Constituents after this date,

Flease see (e “Use of hypothetical backiested reburns™ a1 the end of this pr ion for additi h related to backtesting and the use of Alternative performance in the backtest,

Excepd as nofed abowe and in the section entitied “Use of alternative performance” at the end of this document, the hypothetical and actual histarical monthiy weights set forth above were determined wsing the
maethodology currently wsed to calculate the Index. PAST ALLOCATIONS TO BASKET CONSTITUENTS, HYPOTHETICAL OR ACTUAL, ARE NOT INDICATIVE OR PREDICTIVE OF FUTURE ALLOCATIONS,
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Selected Risks

® P, MOrgan Securities LLC {IPMST), a5 the index Sponsor and the Index Calculation Agent. may adiust the Index ina way that affects its kvel, and 1PMS has no chligation to consider any persan's interests,
® The bndex is caloulated on an excess redum base, net of WS Fed Funds EMective Rate and is subject to.a0,85% per annum daily deduction,

The indiex may nol be successlul or putperform amy Aternative strategy that might be employed in respect of the Portfalio Comstituents,

Thie Indiex k5 not expected to approsimate the Target Wolatikty.

The Index should not be compared 10 any other index or strategy sponsored by any affiliates of IPMorgan Chase & Co. feach, 2 “LP, Margan Index™) and cannot necessarily be considered a nevised,
enhanced or modified version of any other 1P, Morgan Indew.

Thir indiex may be significantly unimvested.

& significant portion of the ndex's exposure may be allocated to the Sehected Delersive Constituent.

Thie Indiex may be maone heavily influenced by the performance of the Eguity Constibuent than the performande of the Selected Defensive Constituent in general over time.
Caorrelation of performances between the Portfolio Constituents may reduce the performance of the index,

Changes in the: values of the Portiolio Constituents may affiet each other.

ypothetical Back-tested Axta relating 1o the Index do not represent actil historical data and are subject 1o inherent limitations,
W the value of a Portfolio Constituent changes, the level of the Index may not change in the same manner.

Thi indiex comprises notional assets and liabilities,

The Indiex has 2 very Bmited operating history and may perform in unanticipated ways.

Thie Indiex 15 subject 1o market risks.

The imvestment strategy wsed to construct the indiex imeobves rebalancing from time to time.

The Index determines the Selected Defensive Conssi based on the r n of the Bond Constiteent.

Thitsnee & Fisks associabed with the momenturm imsestment siratigy underbying the rebalancing methodology of the indéx.

& Portfolio Constituent may be replaced by a substibute index or ETF upon the acourrence of certain extraordinary events.

The Index seeks to aliadate notional exposure betweenthe Equity Constituent and te Selected Defensive Constituent so that the risk associated with each constitsent is roughly equal. However, the Index
methodokogy may not be sucoessful at achiesing “risk-parity™ among the Portfolio Constituents,

= The Portfolio Constituents will Bkely be unequally weighted in the Index.

Thr risks identified abowe ane nof exfiustive. You should also review carefully the relaned “Risk Factors™ seclion in the prospectus supplement and the relevant product supplement and underfying
supplement and the “Selected Risk Considerations™ in the relevant pricing supplemnt,

Disclaimer

Impartant Information
The infarmation contained in this document is for discussion purposes only, Ary information relating to performance contained in these materials & ilustrative and no assurance is given that any
indicative returns, performance or results, whether historical or hypathetical, will be achieved. All information herein is subject to change without notice, howeyer, |LP. Morgan undertakes no duty to

update this information. In the event of ary inconsistency the ind i herein and any offering documents, the offering documents shall govern.
ke of ypathetical Backtested returns
Any backtested historical performance information included herein ks hypathetical. The constituents and prowy const 5 may nod have traded together in the manmer shown in the hypothetical

backtest of the Index included herein, and no representation &5 being made that the Index will achieve similar performance. There are frequently significant differences between hypothetical
backtested performance and actual subsequent performance. The use of alternative “proxy” information may create additional differences between hypaothetical backtested and actual performance
and allecatians,

The results obtained from backtesting information should not be considered indicative of the actual results that might be obtained from an investment or participation in a financial instrement or
transaction referencing the index, 1P, Morgan provides no assurance or guarantee that investments linked to the Index will cperate or would have operated in the past in a manner consistent with
these materials. The hypothetical historical levels presented herein have not been verified by an independent third party, and such hypothetical historical levels have inherent limitations. Alternative
simulatians, technigues, modeling or assumptions might produce significantly different reults and prove 1o be more appropriate. Actual results will vary, perhaps materially, from the hypothetical
backbested returng and allocations presented in this dotument. HISTORICAL AND BACKTESTED PERFORMANCE AND ALLOCATIONS ARE MOT IMDICATIVE OF FUTURE RESULTS.

Use of alternative performance

The information provided hereln uses "backtesting™ and cansiders cther hypothetical circumstances 1o estimate how the Index may have performed and how Backet Constituents may have been
allpcated prior 1o the actual existence of the Index. Prior to &/10/0E, the Index’s hypothetical backiested performance relies on, and its welghts are applied to, alternative *prowy” performance for
same of the Badket Constiuents identified above. Additionally, alernative performance information for certain Basked Conslituents may hawve been considered in determining hypothetical weight
allocations for such Basket Cormtituents after this date. Prior to each such Basket Constitsent's launch and satisfaction of a minimum liquadity standard, the backiesting uses (in liew of actual
perfarmance) altérnative performande derived from the référence indéx tracked by that Basket Constituent as of the Index's live date, after deduction of hypathetical fund expenies (ineach case, as
specified in the accompanying parenthetical) equal to that Basket Constituent’s expense ratio as of the index’s live date, as follows: Deutsche Bank US Dollar Index Lorg Future Index was used as a
praxy for UL through 6/9/08 (0.79% p.a.); . Prior to the rebevant date of last use of prowy specified above for a particular Basket Constituent, the hypathetical allocation to such Basket Constituent
in the hypathedical and actual historical monthly weights tables abowe was actually made to the relevant prowy identified in the preceding paragraph.

Ivestment suitability must be determined indiddually for each investor, and investments linked o the Index may not be suitable for all investars. This material is not a product of 1P, Morgan
Research Departments.

Copyright © 2024 IPMorgan Chase & Co. All rights reserved. For additional regulatory disclosures, please consult: we pmorgancom/disclosures, Information comtained on this website i not
incorporated by reference in, and should nat be considered part of, this document, This monthly update dotument replaces and supersedes all prios written materials of this type previously provided
with respect to the index.



