MNorth America Structured Investments

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

The follewing 12 & sumrmary of the terms of the notes offered by the preliminary pricing supplerment hyperlinked balow.
Summary of Terms

Issuer: JPMorgan Chase Financial Company LLC

Guarantor: JPMorgan Chase & Co.

Minimum Denomination: $1.000

Umnderlyings: Nasnaq 100% Technalogy Sector IndexS, Russell 20002 Index and S&P S002 Index
Pricing Date: March 13, 2024

Final Review Date: September 15, 2025

Maturity Date: Septamber 13, 2025

Review Dates: Quarierly

Contingent Interest Rate; [T.25%e 9,255 per annum, paid quarierty at & rate of between 1.8125% and 2.3125%", if applicatile
Interest Barrier; With respect lo gach Underlying, an amount that represents 70,000 of its Initial Value
Trigger Value: With respect to each Underying, an amount that represents S0.00% of is Initial Walue
CUSIP: AB13WET

Preliminary Pricing

Supplement: hitlg:

Estimated Valua: The astimaled value ol [ar pnnapa
amaunt nate, For mere infermation about the: est-mmed \-'3|LI¢ of the notes, which likely W'“ be Iuwer than the price \'OU prasd {Ol' the: nates,
please s=& the hyperlink abowe.

Automatic Call

If on any Review Date (other than the final Review Data) the closing level of each Underlying is greatar than or equal to its Initial Value,
the notes will be aulomatically cabed and you will regeive a cash payment for each $1,000 principal armount note, equal ko (@) $1,000 plus
{b) the Contingent Interest Payrment applicable to that Review Date, payable an the applicable Call Setfement Date. Mo further payments
will be made on the notes.

Payment at Maturity
If the: nedies have nal been aulomalically called and the Final value of each Underlying is greater than or equal to ils Trigger Value,
you will recelve a cash payment at maturity, for each 51,000 principal amaount nate, equal 1o (a) $1,000 plus (b) the Contingent Interest
Payment, if any, applizable to the final Review Date.
IF the nodes have nol been aulemalically called and the Final Value of any Underlying is less than ils Trigger Value, your payment al
maturity per 31,000 principal ameount nete will be catoulated as follows:

31,000 + {$1.000 = Least Performing Underdying Retum)
[fthe nates have not been sutomatically caliad and the Final Valus of any Undsrlying is lass than its Trigger Value, you will lase more than
40,005 of your principal amout af maturity and cowd fose all of your principal amound af matunity
Capitalized terms used but net defined herein shall hawe the meanings set forth in the preliminary pricing supplement.
Any paymeant on the notes is subject to the credit isk of JPMargan Chase Finencial Company LLC, as issuer of the notes and the credit
rizk of JPMorgan Chase & Co., as guaranior of the notes.

J.PMorgan

Hypothetical Payment at Maturity™
Least Performing Payment at Maturity
Underlying Return [assuming 7.25% per annum
Conlingent Interast Rale)
60.00% 51,018.125
40.00% 51,018.125
20.00% §1,018.125
5.00% 51,018.125
10.00% 51,018.125
-5.00% 51,018,125
=20.00% §1,018.125
-30.00% §1,018.125
-30.01%: 51,000.000
-40.00% $1,000.000
-40.01% $599.900
-50.00% $500.000
-B0.00%, S400.000
-20.00% $200.000
=100.00%% F0.000

This table does not dermonstrate how your Interest payments can vary over the term
of your notes.

Contingent Interest

*IF the: notes have nol been aulomadically caled and the closing level of each
Underlying on any Review Date is greater than or equal to its Interest Barrier, you
will receive on the applicable Interest Payment Date for each 51,000 principal
amaunt nate a Confingenl Interest Payment equal lo belween $18.125 and $23.125
(equivalent to an interest rate of befween 7.25% and 9.25% per annum, payable al a
rate of between 1.8125% and 2.3125% per quarter).

“*The hypothetical payments on the notes shown above apply only if you hold the notes
T rvizir enlire lerm ar undil aulomalically called, These hipolhetuc.alsdo nol reflect fees
or expenses that would be assoclated with any sale in the secondary market, If these
fees and expanses were included. the hypothetical payments shown above would likely
be lower.
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Selected Risks

‘Your inwestmant in the notes may result in a loss. The notes do not guarantse any return of principal.
Tha notes do not guarantes the payment of intereat and may not pay interest at all.

Any payment on the notes is subject to the credit risks of JPMaorgan Chase Financial Company LLC
and JPMorgan Chase & Co, Therefore the valee of the notes prior to maturity will be subject 1o changes
i the markel's view of the ereditworthiness of JPMosgan Chase Financial Company LLG or JPMorgan
Chase & Co.

You are exposed to the risks of the decling in the value of each Underlying.

Your payment at maturily will be determined by the Least Performing Underlying.

The appreciation potential of the notes is limited 1o the sum of any Contingent Interest Payments that
may be paid over the term of the notes.

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

The automatic call festure may force a potential early exit.

Mo dividend paymenis or vating rights,

The ncles are subject o the risks assesiated with non-L1.5, securities,

JPMargan Chase & Co. is currenlly one af the companies thal make up the S&P 5009 Index.

The nedes ara subjesct o the risks associated with small capilalization companiss.

The notes ara subject to risks associated with the tachnology sector with respect fo the Nasdag-100%
Technology Sector Index=,

Seleeted Risks (continued)

The estimated walue of the notes will be lower than the original issue price (price fo public) of the notes.
The estimated value of the notes is determined by reference to an intermnal funding rats.

The estimated value of the notes does not represent future values and may differ from others'
estimates,

The value of the nates, which may be reflected in custamer account stalements, may be higher than
the then current stimated valug of the noles for a limited Lime period,

Lack of liquidily: J.P. Morgan Securiies LLC (who we refer lo as JPMS), intends 1o offer to purchase
fthe notes in the secondary market buf is not required to do 2o, The price, if any. at which JPMS will be
willing to purchass notes from you in the secondary market, if at all, may result in a significant loss of
wour principal.

Paotentizl conflicts: We and our affiliates play a variety of roles in connection with the issuance of notes,
including acting as calculation agent and hedging our chligations under the notes, and making the
assumptions used to determine the pricing of the nates and the estimated value of the notes when the
terms of the neles are set, It is pessiple that such hedging or oiher rading aciivities of JP. Margan or
its affiliates could result in substantial refurns for J.P. Morgan and ils affiliates while the value of the
natas decling.

The tax consequences of the noles may be uncertain. You should consult your tax adviser regarding
the U.S. federal income tax consequences of an investmeant in the naotes.

Az a finance subsidiary, JPMaorgan Chase Financial Company LLC has no independent operations and
hag limited ssasts.

Tha risks idantified above are not exhaustive. Please ses “Risk Factors” in the prospectus supplement and the applicable product supplement and “Selected Risk Considerations” in the applicable prefiminary pricing
supplernent for additicnal information.

Additional Information

SEC Legend: JPR
wyou invest, you shoul
SEGC for mora mm ele informalion about JPMorgan Chase Financial {‘.ampﬂnELLC and JPh
at vosnw,seC.gov. J

read the prospecius in that registration statement and the other documents

Altematively, JPMorgan Chase Financial Company LLC and JPMargan Chase

IRS Circular 230 Disclosure: JPMorgan Chase & Co. and ils afffiates do nal provide lax advice. Accardingly,
used, I:g:dcannﬂt be used, in conneciion with the promation, marketing or recommendation by anyane una fliated with JPMargan Chase & Co. of any of the matiers addressed herein or for the purpese of avoiding LS.
tax-rel penalfies.

Investment suilabifily must be determined individeally for each investar, and the financial instruments described harein may nod be suilable for all investors. This informabion is not intended o provide and shaukd not be

relied upon as providing accounting,
Thiz materizl iz nat & product of J.

Morgan Research Departments.

an Chase Financlal Company LLG and JPMorgan Chase & Co. have fled a rsa stration statement {including a prospectus) with the SEC far any offerings ta which these materials relate. Before

ting fo this offering that JPhorgan Chase Financial Company LLC and JPMargan Chase & Co. has filed with the
an Chase & Co. and this offering. You may gel these documents without cost by visiing EDGAR on the SEC web sile
Co., any agent or any dealer parlicipatin
supplemnent, as well as any product supplement, underying supplement and preliminary pricing supplemant if you so request by calling 1

any discussion of WS lax matters confained herein (incuding any altachments) is nol intendad or wrillen 1o be

m this offering will amange to send you the prospectus and each praspectus.
free 1-BE5-535-9248.

Iegal reaelawry or tax advice. Investors should consult with their own advisers as to these matters.

Free Wriling Prospectus Filed Pursuant 10 Rule 433, Registration Statement Mo, 333-270004 and 333-270004-01
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