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The following is & summary of the terms of the notes offered by the preliminary pricing supplement hyperinked below,

Index Overview
The MerQube US Large-Cap Vol Advantage Index (the “Index’) attempts to vide a dynamic rules-based exposure to an unfunded mathatical Am 1 Py *
rolling position i E-Mimg SLP 5_0_&' fu_tu%g {the " Futuras Con!r}acts‘]. R o 3 A AR i (T S amEtuEnt). whie Hypothetical Amount Payable
tar? ng & level of |mE-I|Ed unlat:l‘gy. with a maximum exposure to the Futures Contracts of 500% and a minimumn exposurs to the
Fufures"Contracts of 0%, The Index 18 subject to 2 8,0% per annum daily deduction. The Constituent congists of stocks of 500 B - S o
companias selectad 1o provide a perfarmance benchmark for the U5, equily markets, "f‘_ﬁ;“;"" D':I'f?“ ':‘1; ;‘-;thv""' '2:‘5" ”;’;t'“ '~'-='::l='f“
Bl Review! Irst 1 S wa a1 Fins
Su mmanry of Terms Datea Review Oats  Review Date  Raview Oate  Rewiaw Date
|SSweEr: JPMorgan Chase Financial Company LLE
Guaramor: JPMarman Ghase & Co 100.00%: 13.50% A0ETE 50.625% G7.50%
Minirum Denamination: ¥1.000 B0.00% 13.50% 30.375% 50.825% G7.50%
Index (Index Ticker): The MerCube LS Large-Cag Vol Advanladge Index (Eloombaerg icken MOUSLWVAL The beyvel of the Index ’ ) i i i
rellects a deduclion of G.0% per annum hat accrues daily, e — TR R e
Pricing Date: Seplember 16, 2024 ) i e |
Final Revew Date: September 17, 2026 20.00% 13.50% A0.57E%  50.625% 67 50%
Maturity Date: September 20, 2029
Review Dates: Cruanerly (after an Inibial ane-year non-call penod) 10.00% 13.50% 30.575% 5].B25% 57.50%
Call Value: \With respect 1o the first theough sixteenth Review Dates: 100.00% of the Inidal Walue; with respect 1o the final
Review Date: S0.00% of the Initial Valus 0,00% 13,50% 30,375% 50, G2E% G7.50%
Barrier Amount: 50.00% of the Inital Walus
CUSIP: AB136TLMS -S00% Mt hlig, Mg G7.50%
Praliminary
Pricing Supplement: hitpedfsp. jpmorgan.comidocumenticusip!d 8136 TUY S'doctypesProduct Termshest/document.pdf -10.00% L hls LU 87.50%
Estimated Valusa: Tha estimated value of the notes. whan the terms of the notas are zat, will not be less than $670.00 per $1.000
principal amount note. For information about the estimatad value of the notas, which likaly will b2 lower than -20.00% Ll Hifs Ll G7.50%
the price you paid for the nobes, please see the hyperdink above,
ou may lose some or all of your principsl at maturdy. Any paymant on tha notes is subjact to tha cradit risk of JFMorgan Chase Financis! Company LLC, 55 =40.00% R[] M HA a7.50%
issusr of tha noles and 1ha oradil risk of JFMorgan Chasa & Co.. as gearantor of tha notes.
Automatic {;3” 50,00 Ml hlig, M G7.50%
If tha ciasing leval of the Indax on any Revaw Data 15 graater than or egual to he applicatsa Call Value, the notas will be automabsslly callad for @ cash _50.01% s i A E0.01%
payment, for aach $1 000 principal amount nata, aqual o (a) 1000 ples {2 the Call Premivm Amount applicatla to that Review Cate, pavatla an the ) )
spplicatla Call Sattlement Date. Mo further payments will be made on he nobtas. AT —- - _ R
Review Date Call Premium* | Review Date | Call Premium®*
First At laast 13 500% Tanth Af lmast 43 875% A0 Mis A, M -B0L00%
Sacand At least 16 87 5% Eleventh Af lmast 47 250%
Third At laast 20, 280% Twalith Al least G0G25% 00,00 M hig, M -1 00005
Fourth At lgast 23 625% Thirteanth Al least 54.000%
Fifth At laast 27 000% Frurtagnth Af least 67 376%
Sixth Atlaast 3037 5% Fiftaanth Al least G0.750% * In each case, 10 be delermined on the Pricing Dale, bul nol less than the asplicabie minmum
Saventh At laast 33 750 Sixtaanih Al least &4 125% Call Pramiur.
Eighth Atlaast 3T 1254 Final Al least 67_500% s . .
Hinth At laast 40,5 Mol all Review Dales reflecled. Reflecis a Call Pramivm of 13.50% par annum. The Call

Pramium will bz gatarmined en ihe Pricing Cata and will not b2 less than 12.50%: par annum.

PE}'I‘I‘IEI‘I: at f-ﬂaturity The “lolal fetwm” 85 wsed abave is 1he nurker expressad as a percentage, that resuts from
I'the2 nodes hava nol Been aulomatcelly callad (gnd theratore the Final Velue is lass than e Barrier Amaunt), r peymant atmaturity gar 51,000 principal camgaring he payment onthe applcsble payment date per 31,000 pracipal emount note 10
R A A P ! kil s HEER 21 E,‘;‘E, bl e i P prse

31,000 + {31,000 * Indes Raturn) e

if tive noles have nal been aufomabcely caled (and thersiove e Final Value (5 jess Ihan e Barer Amount], you wil loge mane lhan S0.00% of your The hypathelical retums on the nates shown abave apaly anly it you hold the nobas for their entirz
pemcigal dmounl & maluty sad cowk Toge a0 OF waur pandigal anount &l malurity.

term of uAtd aulomatcally called, Trase Mypolnelicals o not rallact 1883 oF SXpensas that wauld
Inwesting im the motes Anked o the Index involves a number of risks. Sees "Selacted Risks"” on page 2 of this document, "Risk Factors"” inthe " .
raspecius supplement and the relevant product supplament and underlying supplement, ANES A B0 the prospectus addendum and "Selected be ssocisted wilh any sale inihe secondeny markel. I thess fzes and sxpens2s were includad,
&K Consicerations- in the relevant pricing sUpplement, e ypEtEtical MElUns SNown GEOvE would bkely De lower.

Neithar the Sacurities and Exchengs COMMISEION Nor 3ny 51818 Secunties commission has spprovad or dsapprovad of e Notes o passad ugon the
BCouracy of e asequacy of this document or the [EIEI'IEII% gmdum wﬁplament urderiying supplament, e prospechus supplement, prospecius and Capishzed terms used but not defined hersin shell have tha meaning setfarth inihe preliminary
progpecius eddenduin. Any representation 1o the confrary 15 & cmingl offense. priging supplament
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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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