North America Structured Investments

2yNC6Em BA Callable Contingent Interest Notes

The follewing is & summary of the terms of the notes offered by the preliminary pricing supplement hyperinked below.

Summary of Terms
Issuer:

Guarantor:

Minlmum Denemination:
Raference Stock:
Pricing Date:

Final Review Date:
Maturity Date:

Review Dates:
Contingent Interest Rate:
Interest Barrier!

Trigger Value:

CUsIP:

Praliminary Pricing
Supplement:

Estimated Value:

Early Redemption

JPMergan Chase Financial Company LLC

JPMorgan Chase & Co.

51,000

Comman stock of The Bosing Campany

April 10, 2024

April 10, 2026

April 15, 2026

Cuarterly

At least 10.60%° per annum, payable guarterly at a rate of at least 2.65%", if applicable

An amount that represents 60.00% of the Initial Value
48134672

; BCUME ssipid 8134 e Progy mesheet/document po
The estimated value of the notes, when the terms of the notes are set, will not be less than $840.00 per
£1,000 principal amount note. For information abowt the estimated value of the notes, which likely will be kower
than the price you paid for the notes, please see the hyperlink above.

COCIYDE

We, at our eledion, may redeem the notes early, in whole but ot 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 nole, equal 1o (a) 51,000 pius (b) the Contingent Interest Payment, if any,
applicable to the immediately preceding Review Date. If we intend fo redeem your notes eary, we will deliver nofice to The Depository Trust
Company, or OTC, at least three business days before the applicable Interest Payment Date on which the notes are redeemed early

Payment at Maturity

If the netes have not been redeemed early and the Final Value is greater than or equal 1o the Trigger Value, you will receive a cash payment at
maturity, for each 51,000 principal amount note, equal to (2] 51,000 plus (b) the Contingent Inferest Payment applicable to the final Review

Date

If the notes have not been redesmed early and the Final Value is less than the Trigger Value, your payment at maturity per $1,000 principal
amount note will be caloulated as follows:

$1,000 + (51,000 = Stock Retum)

If the: retes have not been redeemed eanly and the Final Value is less tan the Tagger Value, you will o se mone than 40.00% of pour privcipal
amaunt at matwily and could lose all of your principal amount af maturify.
Capitalized terms used but not defined herein shall have the meanings set forth in the preliminary prcing supplement.

Any payment on the notes is subject to the credit risk of JFMargan Chase Financial Company LLC, as issuer of the notes, and the credit risk of
JPMargan Chase & Co., as guaranior of the noles.

J.PMorgan

Hypothetical Payment at Maturity
Payment at Maturity (assuming
Shock Retum 10.60% per annum Contngent Interest
Rate)
80.00% 51,026.50
40.00% $1,026.50
20.00% 51,026 50
I 10.00% $1,026.50
5.00% $1,026.50
0.00% 51,026.50
-5.00% $1,026.50
-10.00% §1,026.50
-20.00% $1,026.50
-30.00% 51,026 50
-40.00% §1,026 50
-40.01% $599.90
50.00% $500.00
60.00% $400.00
-50.00% 520000
-100,00% $0.00

This table doas not cemonsirate now your inferest payments can vary

over the term of your notes.

Contingent Interest

*Ifthe notes have not Deen previously redesmed eay and the tosing
price of one share of the Reference Stock on any Revew Date is
greater than or equal to the Interest Bamier, you will receive on the
appiicable Interest Payment Date for each 51,000 principal amount note
a Conlingent Ineres! Payrment equal to al least $26.50 (equivalent to an
Interest Rate of atleast 10.60% per annum, payable at a rate of at least

2.65% per quarter).

The hypathetical payments on the notes shown above apply only if you
Feald the modes Tor their entire term o uniil redeemed eanly. These
Iypothelicals do not refect foes of expenses hat would be associted
with any salke In the secondary market. IT thes fees and expenses were
incluged. fhe hypothetica payments shown above would likely be lower,
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Selected Risks Selected Risks (continued)

+ Yourinvestment in the notes may result in a loss. The netes do not guarantee 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 netes do net guaraniee the payment of interest and may not pay interest at all. +  The estimated value of the notes is determined by refererce o an intemal funding rate.

+  Any payment on the notes & subject to the credit risks of JPMargan Chase Financial Company LLC and «  The estimated value of the notes does noat represent future values and may differ from others' estimates.
JFPMargan Chase & Co. Therefore the value of the notes prior to maturity will be subject to changes in + The value of the notes, which may be reflected in customer account statements, may be higher than the
the market's view of the creditworthiness of JPMorgan Chase Financial Company LLC or JPMergan then current esfimated value of the notes for a limited time period
Chase & Co. + Lack of liquidity: JP. Morgan Securities LLC (who we refer to as JPMS) intends to offer to purchase the

» The appreciaficn potential of the notes is limited to the sum of any Contingent Interest Payments that notes in the secondary market but is not required to do s0. The price, if any, at which JPMS will be willing
may be paid over the term of the noles. to purchase notes from you in the secordary market, if at all, may result in a sgnificant loss of your

+  The benefit provided by the Trigger Value may terminate an the final Review Date. principal.

+ The opfional early redemption feature may force a potential sarly exit, + Potential conflicts: We and our affiliates play a variety of roles in connection with the issuance of notes,

+ Mo dividend payments or vofing rights including acting as calculation agent and hedging our obligations under the notes, and making the

+ The anti-dilution pratection for the Reference Stock is limited and may be discreficnany. assumplions used to detemine the pricing of the notes and the estimated value of the notes when the

+ As afinance subsidiary, JPMorgan Chase Financial Company LLC has no independent operations and terms of the notes are set. Itis possible that such hedging or ather trading activiies of JP_ Maorgan or its
has imited assels. affilate s could resull in substantial returns for J.P. Margan and (15 affiiales while the value of the noles

declines.

+ The tax consequences of the notes may be uncertain, You should consult your tax adviser regarding the
U5 federal income tax consequences of an investment in the notes.

The risks klentified above are not exhaustive. Please see "Risk Factors” in the prospecius supplement and the applicable product supplement and "Selected Risk Considerations” in the applicable preliminary pricing
supplement for addibonal information.

Additional Information

SEC Legend: JPMorgan Chase Financial Company LLC and JPMorgan Chase & Co. have filed a registration staternent (including a prospectus)with the SEG for 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 JPMargan Chase Financial Company LLC and JPMorgan Chase & Co. has filed with the SEC for
more complete information about JFMorgan Chase Finandal Company LLC and JPMorgan Chase & Co. and this offening. You may get these documents without cost by wisiting EDGAR on the SEC web site at
wwwosec.gov. Allernatively, JPMergan Chase Financial Company LLC and JPMargan Chase & Co., any agent or any dealer partici pating in the this effering will arrange lo send you the prospecius and each prospectus
supplement as well as any product supplement and preliminary pricing supplement if you 5o request by calling toll-free 1.866-535-8248

RS Circular 230 Disclosure: JPMaergan Chase & Co. and its affiliates de not provide tax advice. Accardingly, any discussion of ULS. tax matters contained herein (including any attachments) is not intended or wiitten to be
used, and cannot be used, in connection with the promotion, marketing or recommendation by anyone unaffiliatedwith JPMargan Chase & Co. of any of the matters addressed herein or for the purpose of avoiding LS.
tax-related penalties.

Investment suitability must be determined individually for each investar, and the financial instruments described herein may not be suitable for all investors. This information is not intended to provide and should not be
relied upan as providing accounting, legal, regulatory or tax advice, Investors should consult with their own advisers as fo these matiers.

This matenial is not a produd of JP. Morgan Ressarch Departments.

Free Wiiling Prospecius Filed Pursuant to Fule 433, Registration Statement Mos. 333-270004 and 333-270004-01
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