North America Structured Investments

3yNC6m SXSE/MXEF/GLD Callable Contingent Interest Notes

The fallewing is a summary of the terms of the netes olfered by e preliminary pricing supplement hyperlinked below,
Summary of Terms

Issuer: JPMergan Chase Financial Company LLC

Guarantor: JPMergan Chase & Co

Minimum Denomination: 51,000

Underlyings: EURC STOXX 507 Index , MSCI Emerging Markets Index (gach, an ‘Index”) and SPOR®Gold Trust (the
“Fund)

Pricing Date: April 9, 2024

Final Review Date: April 8, 2027

Maturity Date: April 14, 2027

Review Dates: Quarterly

Contingent Interest Rate: At least B.20%* par annum, payable quarterly at a rate of at least 2.05%", if applicabla

Interest Barrier: With respect to each Underying, an amount that represents 85.00% of its Initial Value

Trigger Walue: With respect to each Underying, an amount that represents 80.00% of its Initial Value

CUsIP: 4E1243HHE

Preliminary Pricing
Supplement:
Estimated Valuea:

hitp: fep. jpmergan.comidocumenticusip'48 134 X KEdoctype/Product Termsheet'document. pdi

The estimated value of the notes, when the terms of the notes are set, will not be less than $540.00 per
£1,000 principal amount note. Fer information about the estimaled value of the nates, which likely will b2 lower
than the prica you paid for the notes, please ses the hyperlink above.

Early Redemption

We, at our glection, may redeem the notes early, In whaole but not in part, on any of the Interest Payment Dates (other than the first and final
Interest Payment Dates) at a price, for each $1,000 principal amount note, equal to {a) $1,000 pluz {b) the Contingent [nterest Payment, i any.
applicatde to the immediately preceding Review Date, If we intend fo redeem your notes early, we will deliver nodice to The Depository Trust
Company, or DTC, at least three business days before the applicable Interest Payment Date on which the notes are redesmed early,

Payment at Maturity

If the notes have not been redeemed early and the Final Value of each Underying is greater than or equal to its Trigger Value. you will receive a
cash payment at maturily, for each $1,000 principal amount nete, egual te (a) $1,000 pls (2) the Contingent Interest Payment. i any, applicable
to the final Rewiew Date,

If the naotes have not bean redesmed early and the Final Value of any Underying is less than its Trigger Value, your payment st maturity per
1,000 principal amount note will be calculated as follows:
31,000 + (81,000 = Least Performing Underlying Return)

if the notes have nof bean redeemed aany and fhe Final Value of any Underlying is less than ifs Trigger Value, you will lose morg thar 40,008
of your privcipal armount at matuity and coukd fose &l of your prncipal amownt al maturity,

Capitalized terms used but not defined herein shall have the meanings set forth in the preliminary pricing supplement,

Any payment on e neles is subject to the credit sk of JPMargan Chase Financial Company LLC, as issuer of the notes, and the credit nisk of
JPMorgan Chase & Co., as guarantor of the notes.

J.PMorgan

Hypothetical Payment at Maturity

Least Performdng Lindarying Retum

Fayment at Maturity (assuming & 20%
per anaurm Contingent Interest Rate)

B0.00% 51,020,50
40.00% 51,020.50
20.00% 51.020.50
10.00% 51.020.50
5.00% 51,020.50
000% 51,020.50
-5.00% 51,020.50
-20.00% 51.020.50
-35.00% 51,020.50
-35.01% 51,000.00
40005 51,000.00
A0 % 5580.90
=50.00% 5500.00
-B0.00% $400,00
-100.00% 50.00

This table does not demonstrate how your Interest payments can vary
oviar the term of yaur notes.

Cantingent Interest

“If the nates have not been previously redeemead early and the closing
value of each Underying on any Review Date is greater than or equal to
its Interast Bamier, you will recaive on the applicable Inferest Paymant
Diaatee for eaach $1,000 principal 2mound note o Conlingent Inlerest
Payment equal io al leasl 520,50 (equivalent 1o a Contingent Interest
Rate of at |easl 8,20% per anmum, payable al a rate of al least 2.05%
per quarter).

The hypathetical payments on the notes shawn sbove apply only ifyou
hold the notes for their entire term or until redeemed eady. Theze
hypotheticals do not reflect fees or expenses that would be associated
with any sale in the sscondary markat. if thess fees and sxpenses were
included, the hypolhetical payments shown above would likely be lover,
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elected Risks ; ;
Yaur investment in the notes may result in a loss, The notes do not guarantee any returmn of principal SE|ECTEd RlSkS (COntm Ued}
The notes do not guarantae the payment of iterast and may not pay interest at all = The estimated value of the notes will be lower than the eriginal Issue price (price to publich of the noles

) - " | + The estimated valus of the notes iz determined by reference to an internal funding rate.
Any payment on the notes is subsect 1o the credit risks of JPMorgan Chase Financial Company LLC and JPMorgan I ' -
Chase & Co. Therefore the value of the notes prior to maturity will be subject to ehanges in the market's view of the” 1h® esfimated value of the notes does not represent future values and may differ fram others’ estimates.

creditworthiness of JPMaorgan Chase Financial Company LLC or JPMorgan Chase & Co The value of the notes, which may be reflected in customer account statements, may ke higher than the
: " ; . then current estimated value of the notes for a limited time period.

The appreciation patential of ihe notes is limited to the sum of any Contingent Interest Payments that may be paid

Bl il by =i ¥ Lonting v W PEPA | ack of liquidity: JP. Morgan Securities LLG [who we refer to as JPMS) intends 1o offer to purchase the

You are sed 1 the ris.k of decline in the value of each Underlying notes in the secondary market but is not required to do so. The price, if any, atwhich JPMS will be willing

Yaur payment at maturity wil be determined by the Least Perfarming Underying. to_pu_rchasa notes from you in the secondary market, if at all, may result in a significant loss of your

The benefit provided by the Trigger Value may terminate on the final Review Date. p"“'c'p_al' . . . . . . .

The optional early redemption feature may force a potential early exit = Potential conflicts: We and aur affiliates play & variety of roles in connection with the issuance of nates,

No dividend payments o voting rights g including acting as calculation agent and hedging our obligations under the notes, and making the

‘Wa may accelerate your nates if a chalng&in-law SVENE GoCUTE. assumplions used 1o defermine the pricing of the notes and the estimated value of the notes when the

The neles are subject to the risks associated with non-U. 5. securites wilh respect o the Indices. terme of the notes are set. It s poesible that such hadning or other irading acfuities of JLP. Morgan or its

The notes do not provide dirsct expasure to fluctustiens in forsign exchange rates with respect 1o the EURG STOXX affliates could result in substantial returns for J.P. Margan and its affiliates while the value of the notes

S0 Index. declings. ] . .

The noles are subject 1o he risks assoriated with emerging markets with respect 1o the MSCI Emerging Markets * TN tax consequences of the notes may be uncertain. 'fou sheuld consult your tax adviser regarding the

Index, U.5. federal income tax consequences of an investment in the notes.

The notes are subject to currency exchange risk with respact to the MECI Emerging Markets Indes

Recent executive orders may adversely affect the pefformance of the MSGI Emerging Markets Index.

The Fund is an not investment company or commodity pood and will not be subject to regulation under the Investment
Company Act of 1940, as amended, or the Commodity Exchange Act.

The performancs and market value of the Fund, particulary during periods of market volablity, may nat correlate with
the performance of the Fund's underdying comrodity &3 well &8s the net asset value per share.

The notes are subject to the risks associated with gold with mspect to the Fund.

There are risks relating lo commeditias trading on the LEMA with respect ta the Fund

Single cormmodity prices tend to be more volatile than, and may not carrelate with, the prices of commadities
gunerally.

The anfi-cilution protection for the Fund is limited,

As a finance subsidiary, JPMorgan Chase Financizl Company LLC has no independent operatiens and has limited
assets.

The risks identified above are not exhaustive. Please see "Risk Factars™ in the prospectus supplament and the applicable predust supplement and “Selected Risk Considerations” in the applicable preliminary pricing
supplement for additional information.

Additional Information

SEC Legend: JEMomgan Chase Financial Company LLC and JPMorgan Chase & Go. have filed a registration statement (including a prospectus) with the SEC for any offerings 1o which these materials relate. Before you
invest, you should read the prospecius in that registration statement and the other documents relating 1o this offering that JPMorgan Chase Financial Company LLC and JPMorgan Chase & Co, has filed with the SEC for
more complete information about JPMargan Chase Financial Company LLS and JPMorgan Chase & Co. and this offering. You may get these documents without cost by visiting EDGAR on the SEC waeb site at

www SeCgov. Aternatively, JPMoigan Chase Financial Company LLC and JPMorgan Chase & Co., any agent or any dealer participating in the this offering will arrange to send you the prospectus and each prospectus
supplement as well 3z any product supplement, underying supplemant and preliminary pricing supplement if you so request by calling toll-free 1-886-535-0248.

IRS Circular 230 Disclesure: JPMorgan Chase & Go. and its affiliates do net provide lax advice. Accerdingly, any dscussion of LS. tax matiers contained herein (including any atlachments) is not intended or witten to be
used, and cannot be used, in connectian with the promation, marketing or recammeandation by anyons unaffiliated with JPMorgan Chase & Co. of any of the matters addressed hersin or far the purpose of avalding LS
tax-related penalties.

Investment suitability rust be determined individually for each investor, and the financial instrumeants described hergin may not be suitable for all investors, This information is not intended to provide and should not be
relied upon as providing accounting, legal, regulatory or tax advice. Investors should consult with their own adwvizers as to these matters.
This malerial is not a preduct of JF, Morgan Research Deparments,

Fras Writing Prospectus Filed Pursuant 1o Rule 433, Registration Statement Mes. 333-270004 and 333-270004-01
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