MNorth America Structured Investments

18m NDX/RTY/SPX Auto Callable Contingent Interest Notes

The following is & summary of the temms of the notes offered by the preliminary pricing supplernent lryparinked below,
Summary of Terms

Issuer: JPMongan Chase Finandial Company LLC

Guarantor: JEMorgan Chase & Co

Minimum Denomination: 1,000

Underlyings: MASDAG-100 Index®, Russell 2000% Index and S4P 5007 Index
Pricing Date: March 13, 2024

Final Review Data: Seplember 15, 2025

Maturity Date: Seplember 18, 2025

Review Dates: CQuarter

H
[7.15%-8_15%" per annum, paid quartedy at 2 rate of between 1.7875% and 2.2875%", If applicable
WTMresvect?toeacn Underlying. an ameouni that repressnts 70.00% of its Initial Value

Contingent Interest Rate:
Interest BarrienTrigger Value
CUSIE:

Preliminary Pricing
Supplemant:

Estimated Valus: The estmaled val I o 7
amaunt nate. Far more infermatlon about the estimated ualue of the notes which likedy wlll De lewer than me price you szd for e notes
please see the hyperink above,

Automatic Call

If on anmy Review Date (other than the final Review Date} the closing level of each Underdying is greater than or equal to ils Initial Value,
the notes will be aulomatically called and you will receive a eash payment for each 31,000 principal amount nete. equal Lo {a) 1,000 pju.s
iDI]I 1Qe Ooglinge-[ﬁ; I'-'me;est Payrment applicable 1o that Review Date, payable on the applicable Call Setlement Date. NG further payments

will be made on the notes.

Payment at Maturity
If the netes have not been automatically called and the Firal value of each Unaerlyln%;s greater than or 01
will receive a cash payment at maturity, for each $1,000 principal amount nete, sgual to (a) $1,000 plee (b)
applicable to the final Review Cate.
If the netes have nol been automatically called and the Final value of any Underying is less than its Trigger Value, your payment at
matunity per $1,000 principal amount note will e calcukated as follow

1,000 + (51,000 » Least Psrforrmn Underlying Retum)
If the noles have nat bean avtomalically called and the Final Value of any Undeﬂyrrg i Jess than is Tngger Value, you will lose mave than
30.00% of your pringipal amaun! al matunty and could (ose all of your ?mramum al matunty
Capitalized terms used but not defined herein shall have the meanlngs set forih in the prelimnary c|:u1c|ng supplement
Anyy payment on the notes is subject to the cradit risk of JPMorgan Chase Fimancial Company LLG, as issuer uﬁhe notes and the credit
risk of JPMorgan Chase & Ce., as guaranior of the notes.

ual 1o its Tn

er Walue, you
= Confing

mterest Payment

J.PMorgan

Hypothetical Payment at Maturity**
Least Performing Payment at Maturity
Underlying Return {assuming 7.15% per annum
Contingent Interest Rate)
E0.00% &1,017.875
40.00% §1,017.875
20 00% §1,017 875
5.00% 61,017 875
0.00% $1,017.875
-5.00% 51,017.875
-20.00% 51,017 875
-20.00% §1,017.875
-20.01% 5689200
-40.00% SE00.C00
-50.00% $500.000
-E0.00% 5400.000
-20.00% 5200000
~100.00% $0.000

This table does not demonstrate how your interest payments can vary over the tem
aof your nofes,

Contingent Interest

“If i netes have not been automatically calied and the closing level of each
Underlying on any Review Date is greater than or equal fo |ts Interest Barmier, you
will recenve on the applicable Interest Paym for each §1,000 principal
amount nate a Contingent Interast Payment equal to beteesn 517 675 and $22.875
(equivalent to an interest rate of between 7.15% and 9.15% per annum, payable ala
rate of between 1. 7&75% and 2.2875% per quarter)

“*The hypothetical paymenis on the notes shown abowe apply only if you hold the notes

Tor their entire berm ar until 2utomatically called. These fypoteiicals do nol refllec fees

ar expenses that would be associated with any sale in the secondary market. I these

Eeelﬁaa'ld expenses werne included, the hypathetical payments shown above would likely
& lower.
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18m NDX/RTY/SPX Auto Callable Contingent Interest Notes

Selected Risks Selected Risks (continued)

= Yourinvestment in the notes may result in a loss. The notes do not guarantes any return of principal. » The estimated value of the notes will be lower than the original issue price {price to public) of the notes.
= The notes do not guarantes the payment of interest and may not pay interest at all » The estimated value of the notes is determined by reference to an internal funding rate.

* Any payment on the notes is subject @ the credit risks of JPMorgan Chase Financial Company LLG + The estimated value of the netes does not represent future values and may differ frem others’

and JPMorgan Chase & Co. Therefore the value of the notes prior to matury will ke subject o changss estimates
in the market's view of the creditworthiness of JPMergan Chase Financial Company LLC or JPMorgan  »  The value of the notes, which may be reflected in customer account statements, may be higher than

Chase & Co. the then curment estimated value of the nodes for a Imited time period.
* You ane exposed t the risks of the decling in the value of each Undedying. »  Lack of liquidity: J P Morgan Securities LLG {who we refer to as JPMS), intends 1o olfer to purchase
®  OUT payImE it at imaturity will be determined by the Least Performing Underlying. the notes in the secondary market but is not requined to da so. The price, If any, at which JPMS will be
» The appreciation potential of the notes is limited fo the sum of any Contingent Interest Payments that willing to purchass notes from you in the secondary market, if at zll, may result in 3 significant loss of
may be paid over the term of the notes. your principal.
» The benefit provided by the Trigger Value may terminate on the final Review Date. » Potentiz| conflicts: We and our affiliates play 2 variety of roles in connection with the issuance of notes,
+ The automatic call feature may farce a potential sarly exi including acting &5 calculation agent and hedging our cbligations under the noies, and making the
+ Mo dividend paymenis or vating rights, assumptions used to determing the pricing of the notes and the estimated value of the notes when the
+ The notes are subject to the risks asseciated with nen-U. 8 securities, terms of the netes are set It is pessible that such hedging or ether trading activities of J P Morgan or
+ JFMorgan Chase & Co. is currertly one of the companies that make up the S8P 5002 Index. its affiliates could result in substantial refuns for J.B Margan and its afliliates while the valuee of the
+ The notes are subject to the risks asseciated with small capitalization companies. notes deching.

# The tax consequences of the notes may be uncertain. You should consult yeur tax adviser regarding
the U.S. federal income tax consequences of an investment in the notes.

* Asa finance subsidiary, JPMargan Chase Financial Company LLC has no independent operations and
has limited assets.

Thi: risks klentified abave are not exhaustive, Please see "Risk Factors” in the [rospectus supplement and the applicatle product suppiement amd "Selected Risk Considerations” in the applicable preliminary pricing
supplement for additional infermaticn.

Additional Information

SEC Legend: JPMorgan Chase Financial Gomﬁany LLGC and JPMorgan Chase & Ca. have filed a registration statement {including a prespectus) with the SEC for any offerings ta which these matenals relate. Before

you invest, you should rezd the prospectus in that registration statement and the other documents relating fo this offering that JPMorgan Chase Financial Company LLC 2nd JPMorgan Chase & Co, has filed with the

SEC for more complete infarmation about JPMergan Chase Financlal GompanﬁLLC and JPMorgan Chase & Co. and this effering. You may get these documents without cost by visiing EDGAR on the SEC web site

atww sec gov, Altematively, JPMaorgan Chase Financial Company LLC and JPMorgan Chase & Co, any agent or any dealar Damclpaung in this offering will arrange to send you the prospectus and each prospectus

supplement, as well as any product supplement, underying supplement and preliminary pricing supplement if you =o request by calling tolHree 1-865-535-9248.

IRS Circular 230 Disclosure: JPMorgan Chase & Co. and its affiliates do not provide tax advice. .-!\oooraing% any discussion of U.S. tax matters contained herein (including any attachiments) is not intended or wiitten 1o be

gseu,;geddwnm'%m used, in cannection with the promation, marketing or recommendation by anyone unaifiliated with JEMorgan Chase & Cao. of any of the maters addressed herein or for the purpese of aveiding U5,
%-Te penaliss,

Inwverstrment suitabdily must be determined individually for each imeestar, and the financial instruments described herein may not be suitatde for all investors. This information is not intended to provide and shoukd 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 nota product of JP Morgan Research Departments.

Free Wiiting Prospectus Filed Pursuant to Rule 433, Registration Staternent Nos. 333-270004 and 323-270004-01
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