MNorth America Structured Investments

3yr INDU/NDX Uncapped Dual Directional Accelerated Barrier Notes

J.PMorgan

The folleowing is a summary of the terms of the notes offered by the preliminary pricing supplement highlighted below,
Summary of Terms

Issuer:
Guarantor:

Minimum Denomination:

JPMaorgan Chasa Financial Company LLG
JPMargan Chase & Co.
$1.000

Underlyings: Dew Jones Indusirial Average™ and NASDAC- 10D Index®

Pricing Date: March 27, 2024

Observation Date: March 29, 2027

Maturity Date: April 1, 2027

Upside Leverage Factor: Al least 1.047

Barrier Amount: With respect to each Underlying, 70.00% of its Initial Value

Payment At Maturity: If the Final Value of each Underlying is %,. reater than its Initial Value, yeur payment at maturity per
$1.000 principal amount note will be calkoulated as follows:

$1.000 + (31,000 * Lesser Performing Underlying Return = Upside Leverage Faclar)
If the: Final Value of either Underying is equal to-or less than its Initial Value but the Final Value of each
Underiying is greater than or equal to its Bamrier Amount, your payment at maturity per 31,000 principal
amaunl nale will be caloulated as follows:
$1.000 + (31,000 = Absclute Underlying Return of the Lesser Performing Underying)
This paym fonmila results in an affechive cap af 20.00% on your reluen at maturily if the Lesser
F'c\".IOJ’J’J‘?I J%ﬂg Retum is negative, Under these fimited clreumstances, Your maximum payment
at marurrfy is §1,300.00 per $9,000 principal amaunt nate.
If the Final “alue of either Underying is less than its Bamier Amount, your payment at maturity per
$1,000 principal amaunt nobe will be cakoulated as folkws:
51,000 + {$1.000 « Lesser Pedorming Underlying Return)

If the Final Value of either Underlying iz less than jis Bamier Amount, you will fose more than 30.00%
af your principal amount al maluily and could fose al of your principal amocnf af maloily.
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Preliminary Pricing

Supplement: http:lap. jororgan, comddocumenticusip'ds 1 34W VK OdoctypeProduct Termsheetidocument, pdf

Estimated Value: The estimaled value of the notes, when the terms of the noles are set, will not be less than $300.00 per $1,000
principal amalnt hate, For infarmation abaut the estimated value of the nates, which likely will be lower than the price you paid for the
notes, s=a the hyperlink abowe.

* The actual Upside Leverage Factor will be provided in the pricing supplement and will nol be less than 1.04
** Reflects Upside Leverage Factor equal to the minimum set forth herein, for ilustrative purposes.

Any payment an the notes is subject to the credit risk of JPMorgan Chase Financial Company LLG, as issuer of the notes and the
credit risk of JPMorgan Chase & Co., as guarantor of the notes.

= The "total retum” as used above is Il'be number, expressed as a percentage, that results from cnm,paring the payment at meEburity per
$1.000 principal amount note to $1,000

- The hypolhetical refurns on the MNoles shawn abave a;r)fly only al maturity, These hypotheticals do not reflect fees or expenses that
wialld be associated with any sale in the secondary market, If these fees and expenses wers included, the hypathetical returms shown
abowve would lkely be lower.

Hypothetical Returns on the Motes at Maturity**
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Selected Risks Selected Risks (continued)

« Your investment in the notes may result in a loss, The notes do not guarantee any return -« The estimated value of the netes will be lower than the ariginal issue price (price to
of principal. public) of the notes.

» The benefit provided by the Barrier Amount may terminate on the Obssrvation Date, = The estimated value of the notes is determined by reference to an intermal funding rate.

= Your maximum gain on the notes is limited by the Barrier Amount if the Lesser + The estimated value of the netes dees not represent future values and may differ from
Perferming Underlying Return is negative. others’ estimates.

+ Your payment at maturity will be determined by the Lesser Performing Underlying. + The value of the notes, which may be reflected in customer account statements, may be

+ You are exposed to the risk of decline in the level of each Underlying. higher than the then current estimated value of the notes for a limited time period.

s Any payment on the notes at maturity is subject to the credit risks of JPMorgan Chase + Lack of liquidity: J.P. Morgan Securities LLC (who we refer to as JPMS), intends to offer
Financial Company LLC and JPMergan Chase & Co. Therefare the value of the notes to purchase the notes in the secondary market but is not required to da so, The price, if
prior to maturity will be subjeet to changes in the market's view of the creditworthiness of any, at which JPMS will be willing to purchase notes fram you in the secondary market,
JPMaorgan Chase Financial Company LLG or JPMorgan Chase & Co. if at all, may result in a significant loss of your prinpipal.

» Mo interest payments, dividend payments or voting rights. ) = Potential conflicts: We and our affiliates play a variety of roles in connection with the

= The netes are subject 1o risks associated with non-LU. 5. securities, issuance of notes, including acting as calculation agent and hedging our obligations

= JPMorgan Chase & Co. is currently one of the companies that make up the Dow Jones under the notes, and making the assumptions used o determine the pricing of the notes
Industrial Average™, and the estimated value of the notes when the terms of the notes are set. It is possible

« Az a finance subsidiary, JPMorgan Chase Financial Company LLC has no independent that such hedging or other trading activities of J.P. Morgan or its affiliates could result in
operations and has limited assets, substantial retums for J.P. Margan and its affiliates while the value of the notes decline.

« The tax conseguences of the notes may be uncertain, You should consult your tax
adviser regarding the U.2, federal income tax conseguences of an investment in the
notes.

The risks kentified above are not edhaustive. Please ses “Risk Factors” in the prospeclus suppiement and he applicable product supplement and “Selected Risk Considerations” in the applicable prefiminary pricing
supplernent for addiional information,

Additional Information

SEC Legend: JPMorgan Chase Financial Company LLC and JPMorgan Chase & Co, have filed a registration statement {including a prospectus) with the SEC for any offerings to which these materials relate, Before
waou invest, you should read the prospectus in that registration statement and the other documents redating to this offering that JPMorgan Chass Financial Company LLC and JPMargan Chass & Co. has filed with the
SEC lor more complele informabion aboul JPMorgan Chase Financial Campanz’LLC and JPMorgan Chase & Co, and this alfenng, You may gel lhese documents without cost by visiling EDGAR on the SEC web sile
at voww, ses.gov. Allematively, JPMorgan Chase Financial Company LLC and JPMaorgan Chase & Co., any agent or any dealer participating in this offering will arrange to send you the prospectus and each praspestus.
supplement, as well as any product supplement, underlying supplement and preliminary pricing supplement if you so request by calling toll-free 1-B88-5235-9248,

IRE Circular 230 Disclosure: JPMorgan Chase & Co. and s affliates do nal provide lax advice. Accard ingl}% any discussion of U.S, tax matters contained herein (including any altachments) is not intended or wrillen 1o be
used, and cannot be used, in connection with the promation, marketing or recommendation by anyane unaffiliated with JPMorgan Chase & Co. of any af the matters addressed herein or far the purpose of avaiding U5,
tax-ralated penalfies.

Investment suilabilily must be determined individually for each nvestor, and the linancial instruments described herein may not be suilable for all investors, This informabion is net intended 1o provide and shoukd not be
relied upan as providing accounting, legal, regulatory or tax adwvice. Investors should consult with their cwn advisers as to these matters.

This material is not & product of J.P. Morgan Research Departments.

Fraze Wriling Prospectus Filed Pursuant o Rule 433, Registration Staterment Mos, 333-270004 and 333-270004-1
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