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The follewing is a summary of the terms of the notes offered by the prefiminary pricing supplement hyperinked below.

Index Overview

The MerQube US Tech+ Vol Advantage Index (the “Index’) attempis to provide & dynamic rules-based exposure to the underfying
aeset te which the Index is linked (the *Underlying &sset”), while targeting a level of implied volatility, with 8 maximum exposure to the
Underying Asset of 500% and a minimum exposure to the Underlying Asset of 0%. Since February 9, 2024 %ﬂw “Amendment
Effective Date’), the Underying Assst has been an unfunded posiion in the Invesco QD Trust™, Series 1 {the “200 Fund”),
calculated as the excess of the total retun of the 020 Fund over a notional financing cost. Prior to the Amendment Effective Dats,
the Underying Asset was an unfunded rolling posifion in E-Mini Nasdag-100 futures. The Index is subject to a 6.0% per annum daily
deduction, and the pedarmance of the Underying Asset is subject to a national finanding cost deducted daily. The investment
objective of the Q0% Fund is to seek to track the investmant results, before fees and expensas, of the Nasdag-100 Index®,

Summary of Terms

Issuer: JPMargan Chase Financial Company LLG

Guarantor: JPMargan Chase & Co.

Minitrum Denomination: 1,000

Index {Index Ticker): The MerQube US Tech+ Vol Advantage Index (Bloomberg ficker, MOUSTVA), The level of the Index
reflects a deduction of 5.0% per annum that accrues dally, and the performance of the Q00 Fund is
subject to a notional financing cost that accrues daily.

Pricing Date: June 25, 2024

Final Review Date: Junme 25 2027

Maturity Date: June 30, 2027

Review Datas: Annusl

Barrier Amount: E0,00% of the Initial Value

CUSIP: AB136M20%

Preliminary

Pricing Supplement: hilp:fiap jprargan comvdoeement!cugsipi4d 1 35MZD9sectype Product_Termsheatidacument.pdl
Estimated Value: Thie eslimatied value of the netes, when the berms of the noles ane 5o, will ned be less than $900 00 per $1,000

principal amaount note. For information agowt the estimated value of the notes. which likely wil ba lower than tha price
yau paid for the notes, please see the hyperlink abave,
o may lase same o all of your princigal et maturity. Any payment on Ihe nates ks subject 1o 1he credit sk of JPMargan Chase Financal Gompany LLG,
as isswar of the notes and the credt nsk of JPMorgan Chase & Co., as guarantor of the notes.

Automatic Call

If the clesing level of the Index on any Review Date is greater than or equal to the Call Valee, the notes will be automatically called for
a cash payment, for each $1.000 principal amount note, equal ta (a) $1,000 plus (b} the Call Premium Amount applicatile ta that
Rewview Date, payable on the applicable Call Settlement Date. Mo further peyments will b2 made on the notes.

Review Date Call Value Call Premium*
Firsl 100.00% of the Inial value Al least 30 25%
Sacond A00,00% of tha Inital Yalus Al least S0 50%
Final 100.00% of the knial Walue Al least B0.75%

Payment at Maturity
If the notes have not been automatically called and the Final Valus is greater than or equal 1o the Barrer Amount, you will recaive the
principal amount of your notes at matunity.
If the notes have not baen automatically called and the Final Valus iz less than the Bamier &mount, your payment at maturity per
$1,000 principal amount note will be calculated as follows!

$1.000 + {51,000 * Index Retun)
If the rofes have pot been avlomatically calied and e Final Valive is less Fan the Barder Amowit, pou will fose moce Han 40.00% of
your principal amount &l maturity and cowld lase all of your princioal amownt at matunty:

Diated May 31, 2024
Ruda 424ib)12)

lable Review Notes Linked to the MerQube US Tech+ Vol Advantage Index J-E-]MOT'@aI

Hypothetical Amount Payable**
e Hotanat Tital Re1u.rn at  Total Retum at Tcl'.al Re‘h..rn at
e First Review Second Final Review
Date Review Date Duate
100.00% 30.25% 60.50% B0.75%
B0.00% 30.25% 60.50% 90.75%
40.00% 30.25% B0.50% 80.75%
20.00% 30.25% B0.50% Q0.75%
10.00% 30.25% 60.50% G0.75%
0.00% 30.25% B0.50% a0.75%
=5.00% AR A 0.00%
-10.00% i iR 0.00%
-20.00% MIA IR 0.00%
-40.00% MNIA LA 0.00%
-40.01% A A -40.01%
-50.00% MiA A -50.00%
-60,00% MIA MIA -60,00%
-20.00% TAA MIA -20.00%
-100.00% A MIA -100.00%

Investing 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 prospectus supplement and the relevant
praduct supplement and underlying supplement and *Selected Risk Considerations™ in the
relevant pricing supplemaent,

Heither the Seeurilies and Exchange Corvissian nar any stale securifies commmiszian has
approved or disapproved of e notes or gasead uzon the accuracy o the adequacy of this
dacument or 1he ralevant product supplamant or undarying supplament or the prospesius
supglemant or the prospectus. Any represaniziion (o the contrary is a cimina offiense,

* I each case, to be determingd on the Pacing Date, bui net less tan the appicable maimum Call
Framiurm lisked.

=* Rpflecis a Call Pramivm of 30 25% per annum. The Call Premivm will be determined on the
Fricing Date and will nod be Jess than 30.25% per snrum.

The “tetal reluim” a8 used sowe s e number expressad a3 a percantage, that rasults from
;ﬁﬂrc%%mg the payment on the apglicable payment date per $1.000 principal amount nate to

The hypothetical returns on the noles shiven shave sgply only i geo ek tha noles for their entire
term o unhil autoeralically called, These hypolheticals da nol reflect fees or expenses that would be
associaied with any sale inihe secondary markel, |f thase faes and expenses ware inclugad, the
hy pathetical retums shown sbove vould likaly be lowar.

Cigitalized lerms used bul not defined herein shall have Ihe meaning sat foch in the preliminacy
pricng supglemant.

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



3yr Auto Callable Review Notes Linked to the V

North America Structured Investments

erQube US Tech+ Vol Advantage Index

J.PMorgan

Selected Risks
Risks Relating to the Notes Generally

Your investment in the notes may resull in @ loss. The notes do nod guarantee any return of principal.

The leval of the Index will include a 6.0% per annum daily deducticn.

The level of the Index will include the deduction of a national financing cost

Any payment on the notes is subject to the credit risks of JPMorgan Chase Financial Company LLC and
JPMoigan Chase & Co. Thessfore the value of the notes pror ta matudity will be subject 1o changas in the
market’s view of the craditworthiness of JPMorgan Chase Financial Company LLC or JPMergan Chase & Co.
As a finance subsidiary, JEMorgan Chase Financlal Company LLEC has ne indepandent operations and has
limited assets.

The appreciation potential of the notes is limited to any Call Premium Amount paid on the notes,

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

The autormatic call feature may farce a potential eary exit.

Mo interest payments, dividend payments or vating rights,

Lack of liquidity: J.P. Morgan Securties LLC (who we refer to as “JPMS") intends to offer o purchase the
notes in the secandary market but is nat required to do so, The price, if any, at which JPMS will b2 willing to
purchase nofes from you in the secondary markat, if at all, may result in a significant loss of your principal.
The tax conssquences of the neles may be uncartain, You should consult your tax adviser regarding the U5,
federal income tax consequences of an invesiment in the notes,

Risks Relating te Cenflicts of Interest

Patential conflicts: We and our affiliates play a variety of roles in connection with the issuance of notes,
including acting as calculation agent and hedging our abligations 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 notes are a2t, It is possible that such hedging or ather trading activities of J P, Morgan or its affiliates
could result in substantial refurns for J.P. Margan and its affiliates while the value of the notes dedines.

Cur affiliate, JPMS, worked with MerQube (the “Index Sponsor”) In developing the guidslines and policles
governing the composition and calculation of the Index.

Rizks Relating to the Estimated Value and Secondary Market Prices of the Notes

The estimated value of the nobes will be lower than the original iSsue price (price to public) of the notes.
The estimated value of the notes does not represent future values and may differ from athers’ estimates,
The estimated value of the notes is determined by reference fo an intermal funding rate.

The value of the notes, which may be reflected in customer account statements, may be higher than the then-

current esfirmated value of the nabes for a limited time pericd,

Selected Risks (continued)

Risks Relating to the Index

+ The Index Sponsor may adjust the Index in 3 way that affects its level, and the Index Sponsor has no
abligation to consider yaur interests.

+ The Index may nat be successful or outperfarm any altemative strategy that might b= employed in respact

of the Underlying Asset,

The Index may not appreximate its target volatility.

The Index is subject o risks associated with the use of significant leverages,

The Index may be significanily uninvested.

Aninvestment in the notes will be subject to nsks associated wilh nen-ULS. securiies,

The Q40 Fund is subject to managemant risk.

The performance and market value of the 300 Fund, particulary during periads of market walatility, may

not cormelate with the performance of the 200 Fund's underdying index as well as the net asset value per

share,

+ Hypothetical back-tested data relafing to the Index do not represent actual historical data and are subject
1o inherent limitations, and the historical and hypothebical back-lested performance of the Index are not
indications of its future parformance.

The Index was established on June 22, 2021 and may perfarm in unanticipated ways,

T

The risks identified above are not exhaustive. Flease see "Risk Factors” in the prospectus supplement and the applicable product supplement and underlying supplement and *Selected Risk Considerations” in the applicable

preliminary pricing supplement for additional infermaticn.

Additional Information

Any information relating to perfformance contained in these materials is illustrative and no assurance is given that any indicative returns, perfarmance or results, whether histarical or hypothetical, will b= achiswed. Thess
ferms are subject to change, and J.P. Morgan undertakes no duty o update this information. This dotument shall be amended, superseded and replaced in its enfirely by 2 subsequent preliminarny pricing supplément
andfor pricing supplemsant, and the documents referred o therein, In the event any inconsistency between the information presentsd harein and any such preliminary pricing supplement andior pricing supplement, such

preliminary pricing supplement andfor pricing supplement shall govern.

Past performance, and especially hypothetical back-tested performance, is not indicative of future results. Actual performance may wvary significantly from past performance or any hypothetical back-tested performance.
This fype of infarmation has inherent limitations and you should carefully consider these limitations before placing reliance on such information.

IRS Circular 230 Disclosure: JPMorgan Chase & Co. and its affiliates do not provide tax advice, Accordingly, any discussion of ULS. tax matters contained herein {including any attachments) is not intended or writlen to be
uged, and cannot be used, in connection with the promation, marketing er recommendation by anyone unaffiiated with JPMorgan Chase & Co, of any of the matters addressed herein or for the purpose of avoiding U.5.

tax-related penalties.

Investment suitabiity must be determined individually for each investor, and the financial instruments described herein may not be suitabie for all investors. This information is not intended to provide and should not be
relied upan as providing accounting, legal, regulatory o tax advice, Investars should consult with their own advisers as 1o these matters,

This material is nat a product of JLP. Morgan Research Depariments,
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