MNorth America Structured Investments J P M OI" gan
2yr RTY/SPX Capped Dual Directional Buffered Equity Notes

The following is & summary of the terms of the notes offered by the preliminary pricing supplement highlighted below. T
Hypothetical Returns on the Notes at Maturity*

Summary of Terms Lasser Perdorming
Issuer: JPMargan Chase Financial Compary LLC — Underlying Performance = hate Payoff at Maturity
Guaranter: JPMargan Chase & Co.
Minimum Denomination: £1,000
Underlyings: Russell 20002 Index and S&P 5002 Indsx $2,000
Pricing Date: Warch 25, 2024 %1,800-
Observatien Date: March 25, 2026 $1,600-
Maturity Data: March 30, 2026 =
Maximum Upside Return: Al least 30.25%" 5 #1400
Buffer Amount: 15.00% £ $1,200-
Payment At Maturity: If the Final Walue of each Underlying is greater than its Initial Walue, yeur ent at maturity per - 4
s i $1,000 principal 2mount nate wi bg csaulabed as follows; ot L ,2 #1000
$1,000 + (51,000 « Lesser Perlorming Underfing Return), o $8007
subject to the Maximum Upside R E 600 -
If {i) the Final Value of one Llnl:lerl:l.'lrg iz greater than its Init=z| Value and the Final Value of the other o 400
Underlying & ecual to its Inftial Value or 5 [ess than its Initial Value by up to the Buffer Amaount or t||]
the Final Value of each Underlying iz equal to its Initial Value or iz less than it Intizl Value by up to $200-
the Buffer Amount, your payment at maturity per 51,000 principal amount note will be calculated as P

TolloV/E: : _ ; -100%-80% -60% -40% -20% 0% 20% 0% 60% B0% 100%
$1,000 + (51,000 ® Abgolute Underiying Return of the Lesser Performing Underiying) Lesser Pertorming Underlying Return

Thiz payout formula resulls in an effective cap of 15.00% on your refurmn af maturily  the Losser

Performing Undeyn Rewmsn&g&!fw} Under these Kmiled cREwmSIEnNces, your maximum payment

Total Return
at maturly is §1, .Ds! 31,000 principal amount nois. 2

on the Notes

I the Final Value af either Underlying is less than its Initial Value by more than the Bulfer Amaunt, your _—
payment at maturity per $1,000 principal amount nate will be calculated s follows: A 30.25%
51,000 + [31,000 x (Lessar Parforming Undarlying Return + Buffer Amaount)] MiA 30.25%
A 30.25%
I the Final Value of efher Underlying s kazs than is inilal Value by more than the Buffer Amount, yorr
will lnze some or mast of your prrf):a.lpa.l amauni af maturiy INiA 30.00%
cusip: 481340512 NIA 20.00%
Preliminary Pricing
Supplement: http: = p. jpmiorgan.com/documenticusipd 48 1 34WS L 2idoctypedProduct. Termshestidocument. pdf A 10.00%
A
Estimated Value: The estimated value of the nates, when the terms of the netes are set, will not be less than $940.00 per 1,000 H 5.00%
principal amount note, For informaton about the estimated value of the notes, which likely will be lower than the price you paid for the 0.00% 0.00%
notes, see the hyperlink above. £ 00% 5.00%
* The actual Maximum Upside Return will be provided in the pricing supplemert and will nat ke less than 30.25% 10.00% 10.00%
** Reflects Maximum Upside Return equal to the minimum set forth herein, for ilustrative purposes. 15,00% 15.00%
Arvy payment an the notes is subject to the credit risk of JFMorgan Chase Financial Company LLC, as issuer of the notes and the PR -15.00%
c.radit risk of JPMorgan Chase & Co., as guarantor of the notes. iR 55 0%
- The “total return’ 25 used above is the number, expressed as a percentage, that results from comparing the payment at maturity per RIFA _45-(-0%
1,000 principal amount note to 1,000, 2
- The: hypothetical retuing on the Notes showh abave apply only at maturity. These hypotheticals da not reflect fees o expanses that R -B5.00%
would ke asscciated with amy sale in the secondary market If these fees and expenses were inclugsd, the hypothetical retums shewn N/A -B5.00%

above woldd likely be lower.
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Selected Risks Selected Risks (continued)
» four investment in the notes may resultin a loss. The notes do not guarantes any return »  The estimated value of the notes will be lower than the original issue price (price to
of principal public) of the notes
» four maximuem gain on the notes is imited by the Maximum Upside Returm if the Lesser = The estimated value of the notes is determined by reference to an intemal funding rate.
Performing Underlying Returm is positive, » The estimated valus of the notes does not represant future values and may differ from
» Your maximum gain on the notés is imited by the Buffer Amaunt if the Lesser others’ estimates.
Performing Underlying Retumn is negative. + The value of the notes, which may be reflected in customer account statements, may be
+ ‘four payment at maturity will be determined by the Lesser Performing Underlying. higher than the then current estimated value of the notes for a limited fime period.
« ‘fou are exposed fo the risk of decline in the level of each Underlying. + Lack of liquidity: J.P. Morgan Securities LLC {who we refer to as JPMS), intends to offer
+ Any payment on the notes is subject to the credit nisks of JPMorgan Chase Financial to purchase the notes in the secondary market but is not required to do so. The price, if
Company LLC and JPMorgan Chase & Co. Therefore the value of the notes prior any, at which JPMS will be willing to purchase notes from you in the secondary market,
ta maturity will be subject to changes in the market's view of the creditworthiness. of if at all, may result in a significant loss of your principal
JPMaorgan Chase Financial Company LLC or JPMorgan Chase & Co. » Potential conflicts: We and our affilistes play a variety of roles in connection with the
» No interest payments, dividend payments or voting rights. issuance of notes, including acting as caloulation agent and hedging our obligations
« JPMorgan Chase & Co. is currently one of the companies that make up the S&F 5002 under the notes, and making the assumptions used to determine the pricing of the notes.
Indes. and the estimated value of the notes when the terms of the notes are set. It is possible
« The notes are subject o the risks associated with small capitalization stocks. that such hedoing or other trading aciivities of J.P. Morgan or its affiliztes could result in
« Az afinance subsidiary, JPMorgan Chase Financial Company LLC has no independent substantial refurns for J.P. Morgan and itz affiliates while the value of the notes decline.
operations and has limited assets. »  The tax consegquences of the notes may be uncertain. You should consult your tax
ad\twser regarding the U.S. federal income tax consequences of an investment in the
nates,

The risks identified above are not exhaustive. Please see "Risk Factors” in the prespectus supplement and the applicable preduct suppiement and "Selected Risk Considerations” in the applicabie preliminary pricing
suppternent for additicenal informaticn,

Additional Information

SEC Legend: JPMorgan Chase Financial Con'-ﬁeny LLG and JPMorgan Chase & Co, have filed a mratmn statement (lncludmg 2 prospectus) with the SEC for any offerings to which thess matenals relate. Before

gzu invest, you should read the prospectus in that registration statement and the other documents relating fo this offering o\r%a Chase Financial Compamy LLC and JPMorgan Chase & Co. has fiked with the
EC for mote com ete nfarmation abaut JPMorgan Chase Financial OompanELLC and JPMorgan Chase & Go. and tnls oﬁenng U ay getthese documents without cast by visting EDGAR on the SEC web ste
at vowwsec gov, Altematively, JPMoergan Chase Financial Company LLC and JPMorgan Chase & Co., any a%enroranydealer pammpa‘anE in this offering will an!ange to send you the prospecius and each prospecius

supplement, as well as any product supplement, underying supplement and preliminary pricing supplement if you so request by calling tolFfree 1-866-535-9

IRS Circular 230 Disclosure: JPMargan Chase & Co.and its affiliates do not provide tax advice. Aceardingly, any discussion of US. tax matters contained hereln (including any aftachments) is not intended or wiitten to be

gseu mﬂwnm&w uged, in connection with the promation, marketing or recormmendation by anyane una filimted with JPMargan Chass & Co. of any of the maters addressed herein or for the purposs of avoiding U3,
X-Te penafies

Investment suitabdity must be determined individually Tor each imsestar, and the financial instruments described herein may ot be suitable for all investors. This information is net intended to provide and shalkl not be

relied upon as providing accounting, legal, regulatory or tax advice, Investors should consult with their own advisers as to these matters.

This material is not a product of LR Morgan Research Departments.

Free Writing Prospecius Flled Pursuant to Rule 433, Registration Staternent Mos. 333-270004 and 333-270004-01
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