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The following is a summary of the terms of the nates offered by the preliminary pricing supplement hyperlinked below.

Index Overview
The MerQube US -Ca) antage [nd e “Index’) atlempts to provide a dyni -based exposure b an unlur'ldlzd v ool A nas t Payahla**
roliing pasiion in T R e {meqﬂtu: o %clgﬁmuch E'E?erence 1|=".e %'u'c?:%-mdex  (thé ‘Consiituent), whie Hypothetical Amount Payable
I'uﬁ.l mc%h%vgﬁéggfl ed uo!latth ::“;Isl.hst? ect o an:i ] Sum mﬁ% et? n I:‘le'he Cons.m.lenl corwsts of s*todi;s DI 50‘3'-1@
res =
perfo Index Return  Total Retun Total Returm Total Retum  Total Return
companies 0 pmw a rma ity m a Review at First at Sodh at Twelith at Final
Summary of Terms Date Review Datz  ReviewDate  Review Date  Review Date
Issuer: JPhorgan Chase Financial Company LLC :
Guarantor: JPMorgan Chase & Co 100.00% 14.00% 31.50% 52 50% TO0E:
Minimum Denomination: 31,000
Index (Index Ticker): The MerQube US Lame-Cap Vol Advantage Index (Bloomberg bokar MOUSLYA) The kevel of the Index FET HEEL HEEES EERILE Tk
reflects a deduction of 5.0% per annum that acorues daily.
Pricing Date: August 26, 2024 _ 40.00% 14.00% 0% 52.50% 7000
Final Review Daby: August 28, 2029 20.00% 14.00% 3150% 52.50% T0.00%
Maturity Date: August 31, 2029
Rueview Dates: Quanerly (arter an iniflal cne-year non-call period) 10.00% 14.00% 31500 52 B0% T0.00%
Call Value: Withrespact to the first through sxteentn Review Dates: 100.00% of the Inital Value; with respect 1o the final
Review Date: S0.00%% of the Initial Value 0.00% 1400 350 B2 B0% TO.00%
Barner Amount: £0.00% of the Inikal Value
cusiP: ABTISTHMG -5, 00% FiA, I FA 7000
Preliminary
Pricing Supplement: : : ; . — : -10.00% A My MIA T0.00%
Estimated Value: 'l'ne eslmasu v.ralue of th nutes M\enme terms urmenmﬁ aressn will not De Ie!ssman $B?I:I ) par 51,000
pincipal amout note. For information about the estimated value of the notes, which Exely will be lower than -20.00% PA, iy A, 70.00%
the price you pad for the notes, please see the hyperiink above
Your may lose some or all of your prinapal at matunty. Any payment on the notes 5 subect o the credit risk of JPMergan Chase Fnanaal Company LLG, as -A40:00% A it e T0.00%
s of B nalies and the credit nsk ol JPMorgan Chase & Ca, as guaranion of the nokes
Automatic Call . -50.00% MIA MA [T T0.00%
IF the clasing leved of the indest an any Reew Date i gresatber than or equal to th applicable Call Value, the nalies will be sutomatically called for 2 cash 4 J
payment, for each 51,000 principal amount note, equal o (a) 31,000 plus (b) the Call Premium Ameunt appheable 1o that Review Date, payable on the £001% ldr A b f 01%
applcable Call SetSerment Date. Mo further payrments will be made on ®ie nales R e e o AT
" ReviewDate ~ Call Premium* | ReviewDate | Call Premium*
First Mleast 14.00% Tenth A least 45.50% -80.00% A VIS FA B0
Second Atleast 17.50% Eleventh At beast 49.00%
Third Atleast 2 .00% Twelfth Al least 52.50% =100.00% i A A =100.00%
Fouwrth Atleast 24 50% Thirteenth At least 56.00%
Fifth Alleast 25.00% Fourteenth Al least 53.50%
Siodh Atleast 31.50% Fifteent Al least 63.00% * Ineach cass, to be datenmined on the Pricing Date, but not less fan the applicabls minimum
Seventh Alleast 35,00% Sideenth Al least 66.50% Call Premiwm.
E'ﬁ‘;‘ ﬁ::::ﬁﬁi Einal e et O NS ** Hot all Review Dates reflectad. Reflects a Call Pramiurn of 14.00% per annum. The Call
. Premium will be determined on fhe Pricng Date and will not be less than 14.000% per anmum.
Payment at Maturity The “total return” a5 usad above is the number expressad as a peroantage, that results from

If the notes ha aut called {and tharefora tha Final Value is less than the Barier Amouwnt), your payment at maturity par 51,000 principal comparing the paymant on fhe applicable paymant date per 51,000 principal amount note to
'ﬁﬂ'&" T
51.000.

armount note
£1,000 + (51,000 = Index Return)
Fﬂme nnfe aurﬂwm'&i&nﬂ'm hanm' 1.-'hl'ue thaur the Bamer Amaund), you will lose more Han S0.00% of your The hypothetical returms on the notes shown sbove apply only ifyou hold the notes for their entire
- termn or until automatically called. These hy pothefcals do not reflect fees or expenses that would
vesting Inlh& lin the Inde athmwsamﬂrbﬁ I_Ia!{sﬂ&eg ‘Selected Risks hm?n&ﬁsdmmﬁ Fa.ct.ﬁ E'L-c be : ; f B
'g:f.;in roti: nt 0 ted assocated with any sale inthe secondany market. fhese fees and expenses were incduded,
3 ons e i n %ﬂ'ﬂn‘t p.m#ng f’é’ﬁfm“ B ylngsu‘peglamm, " pmspacin ® the hypothetical retems shown above would lRely be lower
g'&é“ﬁm& : ;_-E gﬁrd%%mmi: rré?éf t Ezmmmmip m%’"“ e o e I Pl of Passed pon e Capitalized terms used but nat defined hersin shall have the mearing sst forth in the praliminary

my represantation o conirary is a pricing supplament.
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Selected Risks
Rlslcs Relating to the Motes Generally

Your mvastment in the noles may resull in a loss, The notes do nol quarantee any refum of principal.

The fevel of the Index will include a 6.0% per annum daily deduction.

Any payment on the notes is subject to the eredit risks of JPMorgan Chase Finanesl Company LLG and
JPMorgan Chase & Co. Tharefore the value of the notes prior to maturity will be subject to changes in the
market's view of the creditworthingss of JPMorgan Chase Financial Company LLG ar JPMergan Chase & Co
Az afinance subsidiary, JPMorgan Chase Financial Company LLC has no independent oparations and has
limited assets,

The appreciation potential of the notes is limibed to any Call Premium Amount paid on the notes.

The bensfit provided by the Barrer Amount may terminate on the final Review Date,

The sutomatic call feature may force & potertial eary exit,

Mo interast payments, dividend payments or voting rights.

Lack of liquidity: JJB, Morgan Secunties LLG (who we refer to as “JPMS") intends to offer fo purchase the
notes in the secondary market buk is not required to do so. The price, if any, at which JPMS will be willing to
purchase notes from you in the secondary market, if at all, may result in a significant loss of your principal.
The tax consequences of the notes may be uncertain. You should consult your tax adviser regarding the .5,
faderal income tax consequences of an investment in the notes,

Risks Relating te Cenflicts 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 our obligations under the notes, and making the
assumptions used to determine the pricing of the notes and the estimated value of the notes when the terms
of the nates are sat, It is possible that such hedging or ather frading activities of J P, Morgan or its affiliates
could result in substantial retumns for JL.P. Morgan and its affiliates while the value of the notes dedines.

Cur affiliate, JPMS, worked with MerClube in developing the guidelines and palicies goveming the compeosition
and calculation of the Index.
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Selected Risks (continued)
Risks Relating to the Estimated Value and Secondary Market Prices of the Notes

*
*

The estimated valus of the notes will be lower than the orlginal issue price (price to public) of the notes.
The estimated value of the nodes does nat represent fulure values and may differ from others’ estimates.
The estimated valus of the notes is datarmined by reference 1o an intemal funding rate,

The value of the notes, which may be reflected in customer account statements, may be higher than the
then current estimated value of the notes for & limited time perod.

Risks Relating to the Index

The Index may not be successful or cutperform any altemative strategy,

The Index may not approsimate its target volatility.

The Index is subject to risks assoclatad with the use of significant leverage,

The Index may ba significanily uninvested.

The Index may be adversely affected if later futures coniracts have higher prices than am expirng futures
contract included in the Index.

The Index s an excess return index that doss not reflect “total returns,”

JPMargan Chase & Co. is currently cne of the companies that make up the S&P 500° Index.
Concentration risks ssaociated with the Index may adverssly affect the value of your notes,

The Index is subject to significant risks associated with fulures contracts, induding volalility.

Suspension or dizruptions of rarket frading in futures contracts may adversely affect the value of your
nates.,

The official zettlement price and intraday trading prices of the relevant futures contracts may not be readily
Available,

Changes in the margin requirements for the futures contracts included in the Ind=x may adversely affect
the value of the notes.

The Index was established on February 11, 2022 and may perform in unanticipated ways.

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
lerms are subject to change, and J.P. Margan undertakes na duly o update this infarmation. This desument shall B¢ amended, superseded and replaced in its enfirely by 2 subsequent preliminarny pricing supplemant
andior pricing supplemeant, and the documents refermed to thersin, In the event any inconsistency between the information presented herein and any such preliminary pricing suppdement andior pricing supplement, such

preliminary pricing supplement andior pricing supplement shall gowern.

Fast performanca, and especially 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 thess limitations before placing reliance on Swech information.

IRS Clroular 230 Disclosure: JPMorgan Chase & Co. and ts afiiliates do not provide tax advies, Accordingly, any discussion of ULS. tax matters contained hereln {including any attachments) is not intended or writlen to be
usad, and cannot be used, in connection with the promation, marksting 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-redated penakes,

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
relled upon as providing accounting, legal, regulatory or tax advice, Investors should consull with their own advisers as 1o these matters

This material i3 nat & product of J P, Morgan Research Depanmeants,
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