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Contingent Interest Notes

Tre following & a summary of the ferms of the notes oftersd by the praliminary prcing supplement myperlinked baiow,

Index Overview

The MerQube US Techs Vol Advantage Index (the “Index”) allempts to provide a dynarmc rules-based exposure o the underlying assel o
which the Index i5 linked (the “Underfying Asset”), while targeting 2 level of mplied volabidy, with & maximum exposure to he LUindarying
Asset of 500% and 8 minemum exposure to the Underlying Assetof 0%. Since February 9. 2024 (the "Amendment Effective Date"), the
Underlying Asset has been an unfunded position in the Invesco QGO0 Trustsm, Senes 1 (he "Q00 Fund”), calculated as the excess of
the tatal return of the Q00 Fund over a notional financing cost. Prior 1o the Amendment Effective Date, the Underfying Asset was an
unfunded roling pD@l[lDI’] in E-Mini Masdag-100 futures. The Index 15 subject to a 6.0% per annum dally deduction, and the pefomance of
The Underlying Assel is subject to a nobonal inancing cosl deducled dady. The mvestment obpective of the Qo0 Fund i o seek o rack
the investment resulls, before fees and expenses, af the Nasdag-100 Inde®.

Summary of Terms

Issuer: JPMaorgan Chase Financial Company LLC

Guarantor: JPMorgan Chase & Co.

Minimum Dencemination: 21,000

Underlying: The MerQube LIS Techs Vol Advantage Index (Bloomberg bcker: MOUSTVA). The kevel of the Index
reflects a deduction of 6 0% per annum that accrues dasy, and the performance of the QOO Fund is
subject to a noional financing cost that accrues daky,

Pricing Date: Juby 31, 3024

Final Review Date: Algust 2, 2027

Maturity Date: August 5, 2027

Review Dates: Quaterty

Contingent Interest Rate:
Interest Barrier/Trigger Value:
CUsIP:

Preliminary Pricing
Supplement: th flsp. %"l’f.ﬂa" o:;m.'douumnb‘tumgdmﬂﬂrqﬁi(?fdodgp_c?'r}mdud Termsheetidocu ment paf
Estimated Yalue: The eshmated vaus = NOTES, WIEN ErG o TIGIEE 2re e Wil T DE 858 Tian el principal
amount note, For more informabion about the esh mated value of the notes, which likely will be lower than the price you pad for the notes,
please se the hyperink above

Automatic Call

If on any Review Date (other than the first and final Review Dates) the closing value of the Underying is greater than or equal to the
Inftial Value, the notes will be automatically caked and you wil receive a Cash payment for sach $1,000 pancipal amount note, equal to (3)
$1.000 plus (D) the Contingent Interest Payment applncaue to that Review Date. payable on the applicable Gall Setfiement Date. Ho furiner
payments will be made on the notes.

Payment at Maturity
If the: notes have not been automatically caled and the Final Value is greater than or equal to the Trigger Value, you will receive a cash
payment at matunty, for each 51,000 pancipal amount note, equal to (@) 51,000 pus (0) the Contingent Interest Payment applicalde 1o the
final Review Date.
It the notes have not been automatically caled and the Final Value is less than the Trigger Value, your payment at matunty per 51,000
principal amaun! nole will be calculaled as folows.

51,000 + (51,000 x Underlying Return)
ff the nates have nof been automaticaly called and e Final Value 15 less than Me Trgger Walue, you will fose morg than 40,009 of your
privcipal amaount at matunly and colid fose &l of Wour prncipal amodnt at maiumly
Imvesting in the notes linked to the Index Involves a number of risks, See "Selected Risks™ on page 2 of this document, "Risk
Factors" in the prospecius supplement and the relevant product supplement and underlying supplement and "Selected Risk
Considerations™ In the relevant pricing supplement.
Medher the Secunities and Exchange Commisson nor any slale securities commission has approved or disapproved of the noles or passed
upon the accuracy or the adequacy of this decurmnent or the relevant product supglement o underlying supplement ar the prospeclus
supplement or the prospectus, Any represantation to the contrary is a criminal offense

Atleast 14.25%" per annum, paid quarterty at a rate of at least 3.5625%, If appiicable
&0.00% of the Initial Vakue
AB135HEKT

Hypothetical Payment at Maturity**
Underlying Return Payment at Maturity
{assuming 14, 25% per annum
Contingent Interest Rate)
G0.00% 51,035.625
40.00% 51,035 625
20.00% 51035625
5.00% 51,035.625
0.00% 51,035 625
-5.00% 51035625
=20.00% 51,035.625
-30.00% 51,035 625
-40.00% 51,035.625
-40.01% 5509.900
5000 5500.000
-60.00% 5400.000
-80.00% 5200.000
-1 00.00% F0.000

This table does not demonstrate how your interest payments can vary over the term
af your nodes.

Contingent Interest

*If the nodes have nol been aulomalically caled and [he closing level of he
undertying on any Review [rate ts greater han or equal to the Interest Barrier,

woul will recene on the applicable Interest P nt Date for each $1,000 principal
amount note a Contingent Interest Payment equal to at least 335 625 (equivalent to
a Gontingent Interest Rate of atleast 14.25% per annum, payable ata rake of atleast
3.56258% per quarter).

**The hypothetical payments on the notes shown above apply only if you hold the notes
Tor thedr entire tem or untd automatically called. These hypotheticals do not refiect fees
ar expenses that would be associated with ar?:csale inthe secondary markst, If these
fees and expenses were included, lhe hypotheboal paymenls shown atrowve woubd likely
b lower.

Capitalized terms used but not defined herzin shall have the meanings set Torth in
the preliminany pricing supplement.

Any paymeant on the notes s suject 1o the credit risk of JPMorgan Chass Financial
Company LLC. as Bsuer of the notes and the credit fsk of JPMorgan Chase & Co,
A% guarantor of the notes.
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Selected Risks Selected Risks (continued)

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

& Your investment in the notes may result in a loss. The notes do not quarantee amy return of principal, The estimated value of the notes will be lower than the onginal issue price (price to public) of the notes.
+ The noles do ot guamntee the payment of interest and may nod pay inlenest at all. + The estimated value of the notes is determired by reference to an intermal funding rate.

¢ The level of the Index will include a 6.0% per annum daily deduction, « The estimated value of the nofes does nof represent future values and may differ from othars’

» The level of the Index will include the dedudion of a notienal financing cost. eslimates.

+ Any payment on the notes is subject to the credit risks of JPMorgan Chase Financial Company LLC + The value of the notes, which may be reflected in customer account statements, may be higher than

and JPMargan Chase & Co. Therefore the value of the notes paor o maturty will be subject to changes the then current estimated value of the notes for a limited time period,
in the market's view of the creditwarthiness of JPMorgan Chase Financial Company LLC ar JPMorgan  Risks Relating to the Underdying

Chase & Co, + The Index Sponsar may adjust the Index in a way that affects its level, and the Index Sponsar has no
+ Az afinance subsdiary, JPMorgan Chase Financial Company LLC has no independent operations and abligation 1o consider your interests.
has limited assets. + The Underlying may not be successful or cutperiorm any alternative strategy that might be employed in
+ The appreciation patential of the rotes is limited to the sum of any Contingent Interest Payments that respect of the Underlying Asset. .
may b paid over the term of the notes, regardiess of any appreciation of the Underlying, which maybe  »  The Underlying may not approximate its target volatility. o
significant. « The Underlying i subject to nsks associated with the use of significant leverage.
* The benefit provided by the Trigger Value may terminate on the final Review Date, * The Underlying may be signficantly uninvesied. ) i -
= |fthe notes have not been automatically called and the Final Value is below the Trigger Value, youwill  +  Aninvesiment in the notes will be subject to risks associated with non-U.S. securities.
lose 1% of your principal for every 1% the Final Value is less than the Inifial Value »  The OO0 Fund is subject 1o management isk.
» The automatic call feature may force a patential earty exit. There is no guarantee yau will be able to + The performance and market value of the QC0Q Fund, particularly during periods of market volatility,
ieinvest the proceeds al a comparable inMerest mie for a similar level of nisk may nat correlate with the pedomance of the Q00 Fund’s underlying index as well as the net asset
o Mo dividend payments or wating nghts. value per shame _ o
+  Lack of iquidiy: JP. Morgan Securiies LLC (who we refer to as JPMS), intends to offer o purchase * Hypothetical back-tested data relating to the Index do not represent actual historical data and are
the notes in the secondary market but is not required o do 5o, The price, if any, at which JPMS will be su'hjed_k: |_nhe_:ren+ ||n-!rra11m15, and the historical and hypothetical back-tested performance of the Index
willing to purchase notes from you in the secondary market, if at all, may resull in a significant loss of are nat indications of its future performancs.
your principal + The Underlying was established on June 22, 2021, and may perform in unanticipated ways.

+  The tax consequences of the nates may be uncertain. You should consult vour tax adviser regarding
the L5, federal income tax consequences of an invesiment in the nofes

Risks Relating to Conflicts of Interest

« Potential conflicts: We ard our affiliates play a vanely of roles in conmection with the ssuance of notes,
including acfing as calculation agent and hedging our obligations under the notes, and making the
assumptions used to determine the pricing of the nates and the estimated value of the notes when the
terms of the notes are sef. Itis possible that such hedging or other trading activities of J. P. Maorgan or
its affiliates could result in substantial returns for JP. Margan and its affiliates while the valug of the
notes declines.

& Owr affiliate, JPMS, worked with MerQube (the "Index Sponsor®) in develaping the guidelines and
policies governing the composition and caloulabion of the Underlying.

The nsks identified abowe are not exhaustive. Please see “Risk Factors” in the prospecius supplement and the apphaable product supplement and underlying supplement and “Selecled Risk Considerations” in the
applicable preliminary pricing supplement for addlional information.

Additional Information

information relating to perfermance contained in these matenals is ilestathve and no assurance [s given that any indicatve returms, performance or results, whether historical or h hetical, will be achieved. These
terms are subject to change, and J P Morgan undertakes no duty to update this information, This document shall be' amended, supersedad and replaced in its entirety by a subsequent preliminary pricing supplement
andlar pricing supplement, and the documents referred to therein, In the event any inconsistency befween the information presented herein and any such preliminary pricing supplement andfor pricing supplement, such
refiminary pricing su men&ang."or pﬂclng Isgpptment&sha:_llgwem i of futy A - ; rl R I e
performance, and espec clical back-teste oTnance, is not indicative re results. Actual performarnce may vary sianificantty from past performance or any hypothebical back-tested performarnce.
This type of information has ml-ehfensﬁmmtamns and you smpfld carehully consler these limitabans befare placing reliance on mf.n o 19[ nty pastpe A

IRS Circular 230 Disclosure: JPMorgan Chase & Go. and its affiliates do not provide tax advice. Anmrdlnglhany discussion of LIS, tax matters contained herein (including amy attachments) is not intended or writen to be
used, and cannat be used, in connection with the promation, marketing or recommendation by anyone unaffiliated with JPMorgan Chase & Co. of any of the matters addressed herein or for the purpose of avaiding US.

{ax-related penalies.
Imvestment suitability must be determined individually for each investor, and the financial instruments described herein may not be suitable for all investors. This information is not intended to provide and should not be
refied upon as providing accounting, legal, regulatony or tax advios. Investors showkl consuit with their own advisers as to these matters.

This matenal s not a product of JB. Morgan Research Departments.
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