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Syr Auto Callable Review Notes Linked to the MerQube US Tech+ Vol Advantage Index JP MOrgan

The follawing iz & summary of the terms of the notes offersd by the preliminary pecing supplemsant hyperinked below.

Index Overview

The MerQube US Tech+ Val Advantage Index (the “Inds:’) attempts 1o provide a dynamic rules-besed sxpasure to the underying
assel 1o which the Index is linked (the “Underlying Asset’), while targeting a level af implied volatility, with & maximum exposwne o the
Underlying Asset of 500% and a minimum exposure (o the Underlying Asset of 0%, Since February $, 2024 (the “Amendment
Effactive Date™), the Underdying Ass2t has been an unfunded position in the Invesco Q00 Trust™, Seres 1 (the “200 Fund’),
celculated as the excess of the wotal return of the QO34 Fund ever a notional financing cost. Prior 12 the Amendment Effective Date,
the Underlying Asset was an unfunded ralling posifion in E-Mini Nasdag-100 fulures, The Index is subject 1o 2 6,0% per annum daily
deduction, and the pefommance of the Underlying Asset is subject 1o a notional financing cost dedected daily. The imestment
objective of the Q20O Fund is to seek 1o track the investment results, bafore fees and expensas, of the Nasdag-100 Index®

Summary of Terms

Issuar; JPMorgan Chase Financial Company LLG

Guaranbor: JPmiargan Chase & Co,

Minimum Denomination: 21000

Index {Index Ticker): The MerQukbs US Tech+ Vol Advantage Index (Bloomberg ticker: MOUSTWA)L The lewvel of the Index
reflects & deduction of 5.0% per annum that acerues daily, and the perarmance of the Q00 Fund is
subject to a notional financing cost that accrues daily.

Pricing Date: Septemnber 30, 2024

Final Review Date: Clctober 1, 2029

Maturity Date: Cliztober 4, 2029

Review Dates: Annual

Buffar Amount: 30.00%

CUusiP: A3135TPMNT

Preliminary

Priging Supplement: hillgr: g jpnargan comidosumenticusipid B1 3STPN TidecypeProgus Termsheatidecumant. pdl
Estimated Valug: The estimated value of the notes, when tha lerms of the notes are set, will nol ke less than S800.00 per

31,000 principal amount note. For infermation aboul the estimeted valua of the noles, which likely will be
Ienwsesr than thee price you paid Tor he noles, please see (he hyperlink above,

¥ou may losa some or &l of yeur principal at mabunty. Ary payment an fe notas |5 subpct 19 the credit risk of JPMergan Chese Financlal Company LLE,
g3 izsuer of 1he notes and Iha credd gk of JFMargan Chase & Co., 82 guarantor of the noaas,

Automatic Call

I the closing kevel of the Index on any Review Dabe is greater than or equal b the Call Yalpe, the notes will be autematically called for
& cash payment, for each $1,000 principal amount note, equal to () $1,000 plus (b) the Call Premium Amount spplicable 10 that
Rewview Date, payable on the applicatle Call Setlernent Date. Mo further payments will be made on the notes.

Review Date Call Value Call Premium®
First 100.00% of ih Irfial Walue Al least 20.50%
Seoand T00.00% of 1k Initial Walue Al least 41.00%
Third 100.00% of the Irfial Value At least B1.50%
Faurth 100.00% of tha Initial Valus Ablmas 82,00%
Final 100.00% of 1he Indial Welug Al leas 102.50%:

Payment at Maturity
If the notas hawe not been automaticslly called and the Final Yalue is less than the Inttial Value by up 1o the Buffer Amount, you will
receive the principal ameunt of your netes at maturity,
If the notes have not been automatically called and the Final Walue is less than the Intial Value by mere than the Buffer Amount, your
paymeant at maturity par 51,000 principal amount note will be calculated as follows:

F1,000 + [51.000 = (Index Return + Bufier Amount]]
if the nofas hawe not been automatically called and the Final Valus is less than the Initial Value by mors than the Buffar Amaount, you
willl loge some oF mast of wowr pRncips! smount af matwihy

Hypothetical Amount Payable**
nokex Retum Total Relum 28 Tofal Rebum Total Return Total Return
at Reniay First Raiew &l Secand & Third &l Final
Ceafe Crate Review Dabs  Review Date  Rewew Dabs
100.00% 20.50% 41.00% B1.50% 102.50%
A0.00% 20.80% 41.00% 51, 50% 10, 50%
40.00% 20.50% 41.00% 61.50% 102.50%
20.00% 20.50% A41.00% 61.50% 102.50%
10000% 20.80% A41.00% B1.50% 102 60%
0.00% 20.50% 41.00% 61.50% 102.50%
-5,00% [E M4 (N1 D00
-10.00% L5 HiA TiA, 0007
=000 % Bt [T i DO
=30, 0% it s LA D0
-40.00% A HiA i -10.00%
-5, 0% L] Hi& IA, -20.00%
=B0.00% Bt LTS i =30 00%
-50.00% HiA & PLiA -50.00%
=10, O bt i LA =70, 0%

Invasting in the notes linked te the Index involves a number of risks, See “Salecied Risks™
on page 2 of this docwmen, “Risk Factors™ inthe prospecius supplement and the relevant
product supplement and underlying supplement, Annex A& to the prospectus addendum and
“Selected Risk Cansiderations™ in the relevant pricing supplement,

Hailhar the Seounties and Exchange Commisskan nar any slate seountaes commissian has
approved or disappraved of tha nobes or passad upen ha aoouracy of e adequacy of ths
document o the relavant produd supplemant, undeiying susplement, grospecius supolement,
prospecius and prospecius acdendum. Any regresentatan to the conlrasy is & cimmal alfense.

* In each casa, o ba datermined on the Pricing Date, but net lass than the spplizabia minimum Cal
Framium listed.

= Mot all Review Dates reflecied. Refiacs a Call Premium of 20050% per anrume The Call
Premuum will ba determined on the Pricing Dabe ard will nol be less than 20.50% par annum,

T “rabal redurn” &2 uged above 8 [ha numbar espressed s 8 percentage, thal rasults fom
Companing the paymant on the appicatle payment date per 31,000 prndapel aneunt nole i
1,000

The nypathatical returns on e netes shawn atowve apply anly if yaw held the nales for thair entine
tesm or unhil siomaticaly called, These hypothetcals do not reflect fees or expenses il would be
assocabed wath any sake in the secondary markel, i these fees and expenses were included, tha
hypathelical returre shewn abave would Bhely be kbvwar.

Capitalized terne used bul not defined hergin 2hall have the meaning 224 Toh in the praliminary
pricing supplemeant
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Selected Risks

Rlsks Relating to the Motes Generally

= Your investment in the notes may result ina lass. The notes do not guarantee any rstum of principal.
The level of the Index will includs a 6.0% per annurn daily deduction.

+ The level of the Index will includs the deduction of 5 notional financing cost.

= Any payment on the nodes is subpect 1o the credit risks of JFMorgan Chase Financial Company LLC and
JPMorgan Chase & Co. Therefore the walue of the notes prior to maturity will b2 subject to changes in the

market's view of the creditwarthiness of JPMorgan Chase Financial Company LLC or JFMergan Chase & Co.

+  As afinance subsidiary, JPMorgen Chase Financial Company LLC has no independent operations and has
limited a5sets.

+ The appraciation potential of the notes is limited t2 any Call Premium Amount paid on the notes.

= The automatic call feature may force & polential eary sxit.

= Mo interest payments, dividend payments or voting rights.

= Lack of liquidity: J_P. Morgan Sescunties LLC (whae we refer fo 85 "JPME") intends to offer to purchase the
notes in the secandary market but is not requirsd to do 0. The price, if any, at which JEBMS will be willing to
purchase notes from you in the secondary market, if 2t &ll, may result in a significant less of your principal.

= The tax consequences of the notes may be uncertain. You should consult your tex adviser regarding the LS.

federal income tax consequences of an investmeant in the notas.

Rizks Relating to Conflicts of Interest

= Fotential conflicts: We and our affiliates play & vanety of roles in connecticn with the issuance of notes,
mcluding acting as calculation agent and hedging our obligations under the notes, and making the
assumptions usad 1o detsrmine the pricing of the notes and the estimated wslue of the notes when the terms
of the notes ara set. It is possible that such hedging or other trading ectivities of B Morgan or ds afflistes
could result in substantisl returns for J.P. Morgan and ite affiliates while the value of the notes declines.

+ O sffiliate, JPMS, worked with MerCube (the “Index Sponscr’) in developing the guidelines and policies
goweming the compaosition and caloulation of the Index.

P.Ial:a Relating to the Estimated Value and Secondary Market Prices of the Motes
Tha estimated value of the notes will b2 lower than the original issus price (price 1o public) of the notas.
The estimated value of the notes doss not represant future values and may differ from cthers' estimatas.

+ The estimated value of the notes is detarminad by refarence 1o an internal funding rate.

current estimated value of the notes for & limited timea pariod.

Thi walue of the nedes, which may b raflected in customer account statemants, may B2 higher than the than-

2view Notes linked to the MerQube US

J.PMorgan

ech+ Vol Advantage Index

Selected Risks (continued)
Risks Relating to the Index

The Index Sponsor may adjust the Index in o way that affects its lewel, and the Index Sponsor has na
ofdigation to consider your interests.

The Index may not be successful or outperform any alternative strategy that might be employed in respect
of the Underlying Asset,

The Index may not approcimate it5 tanget volatility.

The Index i subject to isks associated with the use of significant lverage,

The Index may be significantly uninvesied

Aninvesiment in the notes will be subject to isks associated with non-LLE, securities,

The QO Fund i subject o ranagement risk

The peformance and market value of the Q00 Fund, paricularly during periods of market volalility, may
red correlate with the peformance of the QOO Fund's undedying index as well as the net asset value per
shire

Hypothetical back-lested data relaling 1o the Index do nol represent actual historical data and are subject
ta inherent limiations, and the historical and hypothetical back-dested pedormanes of the Index are not
indications of ils future perfarmance.

The Index was established on June 22, 2021 and may perorm in unanbcipated ways,

The risks identified above are not exhaustive. Please see "Risk Factors” in the prospectes supplement and the apglicable product supglemant and underlying supplement, Annes & fo the prospectus addendem and

“Salected Risk Considerstions” in the applicable praliminary pricing supplemant for additional information.

Additional Information

Any information relating to performance containad in these matenials is llustrative and no assurance is given that any indicative retums, performance or results, whether historical or hypothetical, wil be achieved. These
terms are subject t change, and J.P. Margan undenakes no duty 12 update this infermation. This documeant shall b2 amendad, superseded and replacad inits entirety by & subsequent preliminary pricing supplemsent
andfor pricing supplement, and the documents referred to therein. In the event any mconsistancy betwesn the informaticn presentad herein and any such preliminary pricing supplement andicr pricing supplerment, such

preliminary pricing supplement andior pricing supplement shall govem.

Past performance, and especially hypothetical back-tested pedormance, is not indicative of fulure resulls, Actual pefomance may vary significantly from past performancs or any hypathetical back-dested pedormances,
Thig type af information Ras inharent limitdtions and you should carefully consider these limitations before placing reliance on such information,

IRS Circular 230 Disclosure: JPMaorgan Chase & Co. and its affiliates do not provide tax advice. Accordingly, any discussion of LS. tax matters contained harein {including any attachments) is not intended or written 1o be
used, and cannet be used. in connaction with the promoticn, marketing or recemmendation by anyone unaffiliated with JPMeorgan Chasa & Co. of any of the matters addressed herain or for the purpose of avoiding U.5.

tax-ralated penaities.

Inveslment suilabildy musl be determined individually for 2ach inveslor, and he financial instruments described herein may not be suitable for all insestors, This informalion = ol intended to provide and should not be
relied upon as providing accaunling, legal, regulatory o fax advice, Investors should consull wilh heir oen advisers as to these mallers,

This material is ot @ product of J.P. Morgan Research Departments.

J.P. Morgan Structured Investments | 1 800 576 3529 | jpm_structured_investments@jpmorgan.com



