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The following s a summary of the terms of the notes offered by the preliminary pricing supplement hyperlinked below,

Index Overview Lt gl b ima ] A e b Do s i
The MerQube US Large-Cap Vol Advantage Index {the “Index”) attempts to provide a dynamic rules-based exposure to an unfunded ! |‘; FJC-“ 1etical Amount dyd ble
falling pogition in E-Mini® S&P 500® futures (the “Futures Contracte”), which reference the S&P 5007 Index (the “Constituent”), while
targeting & level of implied volatility, with a maximum exposure to the Futures Contracts of 500% and a minimum exposure ta the

Futuras Contracts of 0%. The Index is subject to & 6.0% per annum daily deduction. The Constituent consists of stocks of 500 Index Redum at Reviaw Tatal Retum at First Toial Raturn at Final
campanies selected to provide a peformance benchmark for the ULS. equity markets. Dte Haviaw Data Feview Diate
Summary of Terms
IssUer: JFioman Chasa Financial Company LLC 100.00% TEBIBET % 93.0E254%
Guarantor: JFilargan Chass & Co. e — R RERET
Minimum Denomination: £1,000 ) :
Indax (Index Ticker): Tha Marduba US Large-Cap Vol Advantage Index (Eloombearg ticker: MOUSLYA)L The leval of the Index 40.00% 15 61 BT 2% 0E254%

reflects a deducion of 6.0% per annurm that accrues daily, g e L
Pricing Date: August 14, 2024 20.00% 15 81667% A3.06254%
Final Review Date: Auegust 14, 2029
Maturity Date: Aiegust 17, 2029 10.00% 16 B1687% A3.86254%
Review Dates: Daily (afler an initial cne-year non-call period)
Call Pramium Rate; Al leagt 16 855" 0.00% 16 81687% A3 96254%
Call Vil T00.00% of thi Initial Value
Barrier Amount: 50.00% of ths Initial Value el . LB
EUEIFf 4E135PEPZ SRTI — .,
Preliminary
Pricing Supplement: NitpeED DR an, comigocUmenticusipd B135PSP idacypePradud_Termsheslidocument. pal TS o NIRRT

- L

Estimated Value: The estimated value of the nates, when the terms aof he noles are sel, will nol be less than S870,00 per 1,000

principal amount nate, For information about the estimated value of the notes, which likely will be lower than

1he price you paid for the notes, please see the hypedink above. =40.00% HiA, 0.00000%
“fou may lose some or all of you principel al malurily. Any payment on the noles is subject bo the eredil risk of JPMorgan Chase Finanzial Company LLC, as
igguer af e notes, and e credilrizk of JPMargan Chase & Co., 85 guaranee of he rales, -5000 HilA, D00
Automatic Call 0.01% A -50.01000%,
If the edosing level af e Indesx an eny Revies Date is grealer Ihen of equal 10 the Call Value, ne noles will be automalically called for a cash payment, far
ach 31,000 princigal amownt nese. equal 1o (8} 31,000 sius (b) e Call Prermium Araunt apalicalile to hat Review Date. payable sn the apalicable Call 0005 A B0 00000
Saament Date Mo furtbesr [:aymenls will b made on ihe noles,

-B000% M -B0.00000%

The Call Praniuen Amaunt wilh respact 1o esch Review Date is caloulaled as fallows:

31,000 = Call Prarmivn Rade = b § 252,
where M is aqual 16 255 + the ruriber of Review Dates precaging thal Review Dale, For exarple, for Ihe fitsl Review Dale, M = 753 (squal i 253 + 0), for -100.00% HiA -100.00000%
1he second Review Date, W = 254 (equal (o 2535 + 1) and far the inal Review Date, N = 1,258 (equal te 253 + 1,003).

" .
p E}'I‘I‘IEI‘I-. at r'-!'ll at“ﬂt‘f’ "The etual Tall Premium Rate wil be praovded in the pricrg supplement and wil nat be less than 16.85%
If thes nioes hawa not peen automabcslly callad and tha Final Valua is graater than or equal to the Barner Amaurt, you will recaive the prncipsd amount of * pat all Review Diates redlscled. Feflscls a Cal Premivm Rats of 16.85%, The Call Premium Rate el be
WO NRES al matunty, determined on the Pricing Oate and will netbe less than 16.85%.

If thea nides hava nat Baen autamatsally cattad and tha Final Valua is 1655 than tha Bamar Amount, your paymend at matunty per 1,003 principal amsunt

nata will b caloulated 25 fellows: The "ietal retum” as used sbove it S8 nunber exprassed as a pereetage, thal results from comparing the

paymert o the applicable payment date per 21,000 princpal amount ness ta $1.0000

F+ {51 I R
- #1000 +1{31,000 = Index Retum] . Thia brggctheticsl rieturms o fhe nates shown abave apply anly if you hold he notes for iheir ansre tam or
if e natas have nat baen astamahcaly called amnd the Fngl Valve is iess than e Barrer Amcond, you wil inse mong than S000% of your princmal amount wnlil zulcmalizaly saled, Thise hypethatizas do rolreflec fees or sxpersss halwould be sssscigbed with

& madunity ard cowd fosa ail of your principal amount & maleRy any zale in the s=condary market.  thess fees and expenses were included, the hypotastizal relurns shown
Invasting in the notes linked to the Index invalves a number of risks. See "Selected Risks" on page 2 of this document, *Risk Factors” in the atnpe okl Bkely be lower.

praspectus supplement and the relevant product supplement and underying supplement, Annex At the praspectus addendum and "Selected Capslized ferme used bul net defived harein shal have the meaning sl tth in the praliminar prcng

Risk Considerations™ in the relevant pricing supplement, supplement.

Weither the Securilies and Exchange Commissian nor any slale secunities commission has spproved or disapproved of the notes o passed upon the
aceuracy or tha azequacy of this decument ar the relavant preduct supplament. urderying supplement, prospactus supplement, prospactus and praspesius
addendumn. Any representation 1o the contrary is a ciminal offensa.
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Selected Risks Selected Risks (continued)

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

= Your investment in the notes may resull in a loss. The notes do nol guarantee any retum of principal. « The estimated value of the notes will be lower than the original iseue price (price to public) of the notes,

* Thelevel of the Index will includa & 8.0% per annum daily deduction. + The estimated value of the notes does not represent future values and may differ from olhers’ estimates.

* Any payment on the nates is subject to the credit isks of JPMorgan Chase Financial Company LLG and « The estimated value of the notes is determined by reference 1o an intemal funding rate,
JPMorgan Chase & Co. Therefore the value of the notes prior to maturity will be subject 1o changes in the +  The value of the notes, which may be reflected in customer account statements, may be higher than the
market's view of the crediworihiness of JPMorgan Chase Financial Company LLG ar JPMorgan Chase & Co then current estimated value of the notes for a limited time pericd,

+ Az afinance subsidiary. JFMorgan Chase Financial Company LLC has no independent operations and has
limited aszets, Risks Relating to the Index

*  The appreciation potential of the notes is limibed to any Call Premium Amount paid on the notes. = The Index may not be suscessful or cutperform any altemative strategy,

+ The benefil provided by the Barrier Amount may terminate on the final Review Date, + The Index may not approximate its target volatility.

»  The automatic call feature may force 2 patential eary exit, = The Index is subject to risks assocated with the use of slgnificant leverages,

+ Mo interest payments, dividend payments or vating rights. + The Index may be significantly uninvested. ) !

« Lack of liquidity: J.B, Moran Securities LLC (who we refer to as “JPMS") intends o offer to purchase the = The Inde_x may hg adversely affected if later futures contracts have higher prices than am expirng futures
netes in the secondary market but is not required ta do se. The price, if any, at which JPMS will be willing te contract included in the Indes.

The Index s an excess return index that doss not reflect “total returns,”
JPMoargan Chase & Co. is currently cne of the companies that make up the S&P 500® Index.

purchase notes from you in the secondary market, if at all, may result in a significant loss of your principal. b

B
= Concentration risks associated with the Index may adversely affect the value of your notes.
-

+  The fax consequences of the notes may be uncertain. You should consult your tax adviser regarding the U5

federal income tax consequences of an investment in the notes, " i il h L Ik | . e
The Index is subject to significant risks associated with fulures contracts, induding valatility.

Risks Relating to Conflicts of Interest Suspension or disruptions of market trading in futures contracts may adversely affect the value of your

" b : s f : ; 5 LB
+  Potential conflicts: We and our affiliates play a varety of rales in connection with the issuance of notes, . no - . . . . .
including acting as calculation agent and hedging our obligations under the notes, and making the The official settlement price and intraday trading prices of the relevant futures contracts may not be readily

assumptions used to determine the pricing of the notes and the estimated value of the notes when the ferms available. . . . 1
of the Ezt?zs are g2, It is possible 1h§t sucg:w hedging or other trading activities of J P, Morgan or its affiliates * Changes in the margin requirements for the futures contracts included in the Index may adversely affect
could result in substantial returmns for J.P. Morgan and its affiliates while the value of the notes dedines. the wvalue of th notes. . -
- ur affiliate, JEMS, worked with Merciube in developing the guidelines and polleies goveming the compesition The Index was established on February 11, 2022 and may perform in unanticipated ways.
and calculation of the Index.

The risks identified abowe are not exhaustive. Please see “Risk Factors™ in the prospectus supplement and the applicable product supplement and underlying supplemeant, Annex A to the prospectus addendum and “Selected
Risk Considerations” in the applicable preliminary pricing supplerment for additianal infosmation,

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. These
ferms are subject to change, and J.P. Momgan wundertakes no duly to update this infarmation. This decument shall b amended, superseded and réplaced in its enfirely by a subsequent preliminary pricing supplemeant
andior pricing supplement, and the documents refermed to 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.

Fast performanca, 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 performance.
This type of infarmaton has inherent limitations and you should carefully consider thesse limitations before placing reliance on Swech information.

IRS Clrcular 230 Disclosure: JPMorgan Chase & Co. and its affiiates do not provids tax adviee, Accordingly, any discussian of LS. tax matters contained herein (ncluding any attachments) is not intended o wrillen to be
usad, and cannat be used. in connection with the promaotion, marketing or recommendation by anyone unaffiliated with JFMorgan Chase & Co. of any of the matters addressed herein or for the purpose of avoiding U.5.
fax-related penalies.

Investment suitabiity must be determined individually for each investor, and fhe 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, regulatary of tax advice, Investars should consult with their own advisers as fo these matters,

This material is not a product of J P, Morgan Research Depanments,
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