North America Structured Investments

3yrNC1yr RSP/QQQ/IWM 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:

Guarantor:

Minimum Denomination:
Fumnds:

Pricing Date:

Final Review Date:
Maturity Date:

Review Dates:
Contingent Interest Rate:
Interest Barrier/

Trigger Value:

cusIP:

Preliminary Pricing
Supplement:

Estimated Value:

Early Redemption

JPMergan Chase Financial Company LLC

JPMergan Chase & Co

§1,000

Invesco S&P 500" Equal Weight ETF, Invesco QOGO Trust™, Series 1 and iShares® Russell 2000 ETF
February 26, 2024

fAarch 1, 2027

March 4, 2027

Quarterdy

At least 8.75%" per annum, payable quarerdy at a rate of at least 2,1875%", if applicable

With respect to each Fund, an amount that represents 75.00% of its Initial Value
AE13ANRV

hitpelfsp jpmorgan. comfdocumenticusip'd 1 34WRY idoctype/Product Termshest'document. pdf
The estimated value of the notes, when the terms of the notes are s=t, will not be less than $340.00 per $1,000
principal amount note. For information about the estimated value of the notes. which likely will be lewer than the
price you pasd fer the notes, please see the hyperink above,

W, at our election, may redesm the notes early, in whale but nat in part, en any of the Interest Payment Dates (other than the first, second,
third and final Interest Payment Dates) at a price, for each $1,000 principal amaeunt nete, equal to (a) $1.000 plus () the Contingant Interest
Payment, if any, applicable to the immediately preceding Review Date pius (c) if the Contingent Interest Payment applicable o the immediataly
preceding Review Date is payable, any previowsly unpaid Contingent Interest Paymends for any prior Review Dates, If we intend to redeem your
notes early, we will deliver notice to The Depository Trust Company, or DTC, at least three business days before the applicable Inerast
Payment Cate on which tha notes are redeemed early.

Payment at Maturity

If the notes hawve not been redeemed early and the Final Value of each Fund is greater then or equal o its Trigger Value, you will receive a cash
payment at maturity, for each 51,000 principal amaunt note. equal to (a) $1,000 plus (b) the Contingent Interest Payment applicable to the final
Review Date plus (c) any previously unpaid Contingsnt Interest Payments for any pricr Review Dates,

If the: nates have not been redeemed eary and the Final Value of any Fund is less than is Trigger Value, your payment at maturity per 51,000
principal amount note will be calzulated a3 follows:

31,000 + ($1,000 * Least Performing Fund Return)

if the notes have nof been redesmead eany and fhe Final Value of any Fund is fess than its Trigger Value, you wall lose mare than 25.00% of your
principal amaount at maturdly and cowld fose all of your principal amount ot mafurity.

Capitalized terms wsed but not defined herein shall have the meanings set forth in the preliminary pricing supglement.

Any payment on the noles is subject to the eredit risk of JPMorgan Chase Financial Company LLG, as issuer of the notes, and the eredit risk of
JPMorgan Chasze & Co., as guarantor of the notes,
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Hypothetical Payment at Maturity**
BO00H, 51,021,875
40.00% 41021875
20,003 £1021.875
10,00, $1,021.875
5.00% $1,021.875
0.00% 31,021.875
-5.00% 51021875
=20.00% $1,021.875
-25.00% 51021875
-25.01% £745.900
-30.00% 5700.000
-40,00% SE00,000
-50.00% S500,000
-50.00% S400.000
-80.00% S200.000
~100.000%% 50,000

Thiis tabe does not demanstrate how your inLerest payments can vary over
the term of your notes.

Contingent Interest

I b nates have ol been greviously redeered early and the dlosag price of
ore share of each Fund on arry Review Date is greater than of equal 1a its
Iiterest Basrier, you will receive on the apglicable Interest Fayment Date far
eath 51,000 prircipal armaunt note a Contingent Interest Payment agual to at
least 521875 |equivalent to o Contingent Intercst Rate of at least 8.75% per
annur, payable at a rate of ot least 2187535 per quartar).

**This tabde assumes that no previausly unpaid Contingent Interest Fayment is
payable ab maturity. The hypothetical payments on the nobes shown aboes
apply oaly il you hedd the notes for their entire tenm o until redeemed early.
These hypotheticals do net reflect fees or expenses that would be associated
with any sale in the sacendary market, If shese fees and expanzes were
includnd, the hypothetical paymants shown abave wauld likely be lower,

_investments@jpmorgan.com
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elected Risks

“Your investment in the notes may result in & loss, The netes do not guarantee any return of principal
The notes do not gquarantee the payment of interest and may not pay interest at all.

Any payment an the notes is subject 1o the credit risks of JPMorgan Chase Financial Company LLG and
JEMargan Chase & Co, Therefore the value of the notes prior to maturity will be subject to changes in
the market's view of the creditworthiness of JPMorgan Chese Financial Company LLC or JPMaorgan
Chase & Co.

The appreciation patential of the notes is imited to the sum of any Cantingent Interest Payments that
may be paid over the term of the notes.

Wau are exposed 1o the risk of decline in the price of one share of each Fund.

Waur payrment at maturity will b2 determined by the Least Performing Fund,

The benefit provided by the Trigger Yalue may terminate on the final Review Date.

The aplional early redemption feature may force a potential early exit.

Mo dividend payments or voting or ather rights with respect to any Fund or the securities or commaoditizs.
held by any Fund.

JEMorgan Chase & Co, is currently one of the companies that makes up the Invesco S&F 500° Equal
Waeight ETF and its underlying index.

The Funds are subject to management risk.

The pedormance and market value of each Fund, particularly during periods of market velatility, may not
comelate with the performance of that Fund's underying index as well as the net asset value per share.
The notes are subject to the risks associated with nen-ULS. securities with respect to the Invesco QQ0
Trust™, Series 1

The notes are subject to the risks associated with small capitalization stocks with respect to the iShares®
Russell 2000 ETF.

The anfi-dilvtien protection fer the Funds is limited,

Selected Risks (continued)

+

.

Ag a finance subsidiary, JPMargan Chase Financial Company LLC has ne independent operations and
has limited assats.

The estimated value of the notes will be lower than the onginal isswe price (price 1o public) of the natés,
The estimated value of the notes is determined by reference 1o an internal funding rate,

The estimated value of the notes does not represant future values and may differ from others’ estimates.
Thee value of the: notes. which may be reflected in customer account statements, may be higher than the
then curent estimated value of the nates for a limited time period,

Lack of liquidity: J.P. Morgan Securities LLC (who we refer to as JPMS) intends to offer i purchase the
rabes in the secandary market but is not required to da sa. The price, i any, at which JPMS will be willing
1 purchase notes from you in the secandary market, if at all, may result in a significant loss of your
principal.

Patential conflicts: We and our affiliates play a variety of roles in connection with the issuance of noles,
including acting as caleulation agent and hedging our obligations under the nat=s, and making the
assumptions used io determing the pricing of the notez and the estimated value of the notes when the
fterms of the notes are sel. 11is possible that such hedging or other trading activities of J.F. Morgan or its
affiliatzs could result in substantial retums for J.F. Morgan and its affiliates while the value of the notes
dacline.

The tax consequences of Ihe noles may be uncenain, You should consult your tax adviser regarding the
U5, federal income tax consequances of an investment in the notes.

The risks identified above are nat exhaustive. Please s=e "Risk Factors” in the prospectus supplement and the applicable product supplemeant and “Selected Risk Considerations” in the applicable preliminary pricing
supplement for additianal information.

Additional Information
SEC Legend: JPMargan Chase Financial Company LLC and JPMorgan Chase & Co, have filed & registration statement {including & proapectus) with the SEC far any offerings to which these materials relate, Before you
imvest, you should read the prospectus in that registration statement and the other documents relating to this offering that JPMorgan Chaze Financial Company LLC and JPMorgan Chase & Co. has filed with the SEC for
more cemplete infarmation about JEMargan Chase Financial Company LLE and JPMorgan Chase & Co, and this offering, You may get these documents without cost by visiting EDGAR on the SEC web site at
www.sec.gov, Alternatively, JFMorgan Chase Finaneial Company LLC and JPMorgan Chase & Co., any agent or any dealer participating in the this offering will arrange to send you the prospecius and sach prospecius
supplement as well as any product supplement, underdying supplement and preliminary pricing supplement if you 5o request by calling toll-free 1-B66-535-9248.

IRS Circular 230 Disclosure: JPMorgan Chass & Co. and its affilistes do not provide tax advice. Accordingly, any discussion of U.S. tax matters contained herein {including any attachments) is not intended or written to be
used, and cannat be used. in connection with the promotion, marketing er recommendation by anyone unaffiliated with JPMorgan Chase & Co. of any of the matters addressed herein or for the purpose of avoiding U.5.
tax-related penallies,

Investment suitability must be determined individually for each investor, and the financial instruments described herein may not be suitabde for all investars. This infermation is not infended to provide and should not be
relied upon as providing accounting, legal, regulatory or tax advice, Investars should eonsult with their own advisers as 1o these matters,
This material i= not a product of J.P. Margan Research Departments.

Free Writing Prospectus Filed Pursuant to Rule 433, Registration Statement Mos, 333-270004 and 333-270004-01
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