North America Structured Investments

18mNC6Em NDXT/RTY/SPX Auto Callable Contingent Interest Notes

The following is a summary of the terms of the notes offered by the praliminary prcing supplement hyperiinked below,
Summary of Terms

Issuer: JPMorgan Chase Financial Company LLC

Guarantor: JPMorgan Chase & Co.

Minimum Denomination: $1.000

Unaderlyings: Nasdag-100® Technalogy Seclor Indexs™, Russell 2000® Index and S&F 500% Index
Pricing Date: March 27, 2024

Final Review Date: Seplember 29, 2025

Maturity Date: Oclober 2, 2025

Review Dates:

Quarerly
[B.75%-10.75%]" per annum, paki quarterly al a rate of etween 2. 1675% and 2 6875%" . if applicable
Wil respect (o each Undeftying. an amount that represents 70.00% of s Inial Vae

Contingent Interest Rate;
Interest Barrier/Trigger Value:
CuUsIP:

=1 W less 0. 00 pee :
amount note. For more information abuu: the esimated value o\fme notes, which Imery Ml be lower than the pﬂoe you pakd I‘crme rmes
please see the hyperlink above,

Automatic Call

It on any Review Dale (other than the first and Snal Review Dates) the closing level of each Underlying is greater than or equal to its
Inftial Value, the notes will be autematically called and you will receive a cash payment for each 51,000 principal amount note, equal lolmja
$1.000 pius (b) the Contingent Interest Payment applicable to that Review Date, payable on the applicable Call Settiement Date. No fu
payments will be made on the notes.

Payment at Maturity
If the notes have nol been automatically caled and the Final Value of each Underlying is greater than or equal to its Trigger Value, you
will receive a cash payment at maturity, for each $1,000 principal amount note, equal to (a) $1.000 plus (b) the Contingent Interest Payment
applicable to the final Review Date,
I the nofes have not been automatically called and the Final Value of any Underlying is less than iis Trigger Vialue, your payment al
matrity per $1.000 pAncipal amount nate will be calculated as 1llows:

51,000 + (51,000 x Least Pedorming Underying Return)
I the notes mnmmnaurmmwmmammemmeoranymm i5 less than it Trigger Vialue, you will lose mone than
30.00% of ! amounl at maturity and coukd lose ail of your principal amounl at malurmy.
Capital Iennsused but net defined herein shall have ihe meanings set forth in the preliminary pricing supplement.
n:ky pa‘gne onthe notes i5 subject to the credit risk of JPMorgan Chase Financial Company LLC, as issuer of the notes and the: credi
risk of JPMorgan Chase & Co., as guarantor of the notes.

J.PMorgan

Hypothetical Payment at Maturity**
Least Performing Payment at Maturity
Uinderlying Return (assuming 8.75% per annum
Contingent Interest Rate)
50.00% §1,021 875
40.00% $1,021 875
20.00% $1,021 875
5.00% §1,021 875
0.00% $1,021 875
-5.00% 51,021 875
-20.00% §1,021.875
-30.00% $1,021.875
-30.01% $609.900
-40.00% $600.000
-50.00% $500.000
-60.00% $400.000
-80.00% $200.000
-100.00% $0.000

This table does not demonstrate ROW your INterest payments can vary over the term
of your notes.

Contingent Interest

It the noles have nol been automatically called and the closing level of each
Ungertying on any Review Date is greater han mequa Eu its Inw'esl Barmer, you
will recetve on the applicable Interest Payment Date for 1,000 principal
amount note a Contingent Interest Payment equal to beueen £21.875 and $26.875
(eqmem 10 an interesi rate of between 8.75% and 10.75% per annum, payable at
a rate of between 2 1875% and 2 GBT5% per quarter).

**The hypothetical paymenis on Ihelmessnwnabowawl’ﬂunlyrlyou holdihe notes
Tor thedr entire tem or untd automatically called. 1neserrypo| eticals donot refect fees
or expenses that would be associated with anzcal e in the secondary market. If these
fees and expenses were included, the hypothetical payments shown above would likely
be lower.
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Selected Risks Selected Risks (continued)
Your imvestment in the notes may result in a loss. The notes do not guarantee any return of principal. # The estimated value of the notes will be lower than the ariginal issue price (price to public) of the noles.
« The notes do not guarantee the payment of interest and may not pay interest at all. + The estimated value of ihe noles is detemined by reference to an internal funding rate.

& Any payment on the notes is subject to the credit nisks of JPMorgan Chase Financial Company LLC & The estimated value of the notes does not represent future values and may differ from others”
and JPMorgan Chase & Co. Therefore the value of the notes prior to maturity will be subject o changes estimates.
in the market's view of the creditworthiness of JPMorgan 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 current estimated value of the notes for a limited time period.
= You are exposed to the risks of the dechine in the value of each Underlying. = Lack of liquidity: J.P. Morgan Securties LLC (who we refer to as JPMS), intends to offer 1o purchase
« Your payment at maturity will be detemined by the Least Performing Underlying. the notes in the secondary market but is not required to do so. The price, if any, at which JPMS will be:
« The appreciation potential of the notes is imited to the sum of any Contingent Interest Payments that willing to purchase notes from you in the secondary market, if at all, may result in a significant loss of
may be paid over the term of the notes, your principal,
. Thenenel'rtpmvidedbyuTrlggen.hluemaylemirateanmnraﬁemmne. =« Potential conflicts: We and our affiliates play a vanety of roles in connection with the issuance of noles,
« The automatic call feature may force a potential early exit induding acting as calculation agent and hedging our cbligations. under the noles, and malang the
+ No dividend payments or voting nghis. assumptions used to determine the pricing of the notes and the estimated value of the notes when the
+ The notes are subject to the risks assocated with nen-U. 5. securiies. terms of the notes are set. It is possible that such hedging or other trading activities of J.P. Morgan or
+ JPMorgan Chase & Co. is cumently one of the companies that make up the S&P 500= Index. its affiiates could result in substantial returns for J.P. Morgan and its affiliates while the value of the
+  The notes are subject to the risks assoaated with small capitalization companies notes decling.
. ThemmmwstMmeMWsmuﬂnﬁmmMNmmm + The tax consegquences of the notes may be uncertain. You should consull your tax adviser regarding
Technology Sector Indexs, the ULS. federal income tax consequences of an investment in the notes.

# Az afinance subsidiary, JPMorgan Chase Financial Company LLC has no independent operations and
has limited assets.

The risks ientified above are not exhaustive. Please see “Risk Factors™ in the prospectus supplement and the apphicable product supplement and "Selected Risk Considerations” in the apphcable preliminany pricing
supplement for additional information.

Additional Information

SEC Legend: JPI Chase Financial LLCandJPMorganChase&Co havefisdareiitralmstatmrﬂtlrdud apmspecns}nﬂhheSEChlawoﬁmrgswwhmhesenmmlate.Behm
gauimesl,;rw readﬂlepmsped ml ng fo this MJ%'CWFmﬂCmLLCaMJWnC & Co. has filed with the:

EC for more lem!om\amnm about Cha ocE nnc:al ananu%Lc pan LLCanchr;?:eq éld\ase&(:o and geghlemg may gel;"limedummm“ mns;u:: bwaDGARmmm%Ecmsm

Al WL SEC tematively, in Chase Fina Company al n 0., a of al partici in this will arrange to prospecius and ea ospectus
smﬁemtggsvmasmymum ying supplement and mawpncmgsuppiengrm usnrgmestbyﬂnl:; free 1&%24& s w

IRS Circular 230 Disclosure: JPMorgan Chaseaco and its affiliates do not provide tax advice. wdimmofu S. tax matters contained herein (including any mms}tsmlmnded af wiitten 1o be

e and cannot be used, in connection with the promotion, marketing or recommendation by anyone unaffiliated with JPMorgan Chase & Co. of any of the matiers addressed herein or for the purpese of avoiding U.S.
-felated penalties.

Immmm&ym&dmmdmmmmgad\mm and the financial instruments described herein may not be suitable for all investors. This information is not intended to provide and should not be
refied wpon as provading accounti ulatory or tax advice. Investors shoukd consult with their own advisers as o these malters.
Thrsmlenallsndapmduciuf aesaarchbepa'menls

Free Writing Prospectus Filed Pt.lrsmmw&le 433, Registration Statement Nos, 333-270004 and 333-270004-01
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