Morth America Structured Investments

15m RTY/SPX Capped Buffered Return Enhanced Notes

JPMorgan

The feloraing & & surmary of e s of Be noles offered by the praliminary pricing supplemend lghlighled beow.
Summary of Terms

Hypothetical Returns on the Notes at Maturity™

Iszuer: JPMargan Chasa Financial Compary LLG = Underlying Parformance = hota Payoff at Maturity
Guarantor: JPMaigan Chase & Co

Minimum Denomination: 51.000

Uinderyings: Russell 2000% Index and SEP 5002 Indax S1,400

Upside Leverage Faclor 2.00 5

Macimum Raturn; [24.75% - 28,780 Lt

Buffar Amount: 10.00% = G

Undarlying Return: (Final Malsz — Inftial Walug) ¢ Inital Valus 2

Initial Value: Wilh respect 1 each Underting. the dosing levelon the Pricng Date % L

Final Value: Wil regpact 1o each Undarying. the dosing level on the Ob=arvaton Dale 2 $1,000-

Pricing Date: Sopiember 30, 2052 E

Obzerdatinn Date: January 2, 2024 S $800-

Matwrity Date: Janugry 5, 2024 a

cugip: 481230034 FH00

Preliminary Pricing $700 : . i , i ;
Supplemant: hillplitse jproargan eamidecument e usipd 01 350 didaetypa Priduel_Tanmshssldocumenl pdf -BOe -20%  -10% L 1% 0% 3o

Ungestying Returr

Hypothetical Mote
Feturn

Estimated Yalue: The ealimated vakue of the notas, when the lems of the noles are sel, will mol be 2ss than S800.00 per 21,000
grincipal amount note. For information abgut the eshmeted valie of 1ha notes, which Bkely will e lower than the price you paid Tor the
nodes, sea the hypedink abowve

Payment at Maturity
IFhe Final value of each Underdying Is gragter than its Inibal Value, your peymeant 81 matundy p2r 31,000 princpal amount nole wil be

Hypothetical Hypathetical
Payment al
Maturty

2124750

Lesser Performing
LUncarlying Retuim
B0.000%

24 75%

calcutated a5 follows: 40.000% 24 75% $1,247.50
F1,000 + {51,000 = Lesser Perfueming Uinderying Return » Upside Leverage Facler), 30.000% 24.75% 5124750
aubjest o the Maximum Return 20.000% a4 750 $1,247.50
IF¢iy tha Final Vaue of aither Undesiying is greater than its Insial Value and the Final Value of the ather Underying is egqual 22 its Insial 12.375% 24 759% £1,247.50
Walue or & less tham its Inigal Vil by up e the Buffer Amgand or (il the Firal Value af each Undedying is eguid 155 Initial Value or is 10.000% 20.00% £1,200.00
hesa Man it Inital Value by up i the Bullar Amoun, you will receive the pincpal amount of your nobes 81 maturity, z i i
I'the Firal Valus of either Linderlying & hass than &5 Inival Valee By moee than the Butter Amount, you will lose 135 of tha prncpal emount 5.000% 10.00% £1,100.00
af your nofes for euery 1% that the Isser parforming Underlying has declined beyon the Buffer Amour 00005 0,005, £1,000,00
Arry payment on the nales is subjecl bo the credit igk of JPMorgan Chase Finencial Comgany LLC, as issuer ol Me poles and ihe credil 5 7 1000,
nisk af JPMorgan Chase & Co, a5 guaranior of the noles. 5000 0.00% $1.000.00
-10.000% 0.00% $1,000.00
* To be detaririned on the Pricing Data, bul ol lass than 24.75% or grealer than 28 75%. ~1R.000% S5.00% 205000
** Reflacts 8 Maximuam Return of 24.75% for illuglrelive purpoges.
Tne hypothetizal relurns &ne hypometical paymeants on e notes shown abave SpEly oy at matunty. Thesa hy polhaticats 4o not -30.000% -20.00% F800.00
refiect fees or pxpenses hadwoukd be associated with any sale in she seoordary market I these fees and expenses wene included, {ha B0, 000 50,005 500,00
hypothetical returns and hypalhesical paymenis shoen abave wauld likely be lawer. : : 3
-1 00.000% -20.00% £100.00
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15m RTY/SPX Capped Buffered Return Enhanced Notes

Selected Risks Selected Risks (continued)

= Your mvestment in the notes may resull in a oss, * The estimaled value of the noles will be lower than he original Issue price (price to

* Your maxirnum gain on the notes i limited by the Maximurm Returm. pubic) of the nobes.

*  Your paymeant at maturity will be determined by the Lessar Performing Underlying. * The estimated value of the notes is determinad by reference to an intemal funding rate.

* |f either Underlying declines from its initial level by more than 10.00%, you could lose up * The estimated value of the notes does not represent future values and may differ fram
to 3000 for each 51,000 note. othars’ estimates.

* You are expesed to the risk of decline In the level of each Underlying, * The value of he aoles, which may be reflected In customer account sialements, may be

= Any payment on the nobes at rmaturity 15 subject 1o he credi isks of JPMorgan Chase higher than the then current estimatzd value of the notes for a lmited bme period.
Financial Company LLC and JPMorgan Chase & Co. Therafore the valus of the nodas * Lack of iquidity: J.P. Morgan Securities LLC {who we refer to as JPMS), intends to offer
pricr to maturity will be subject to changes in the market's view of the creditworthiness of to purchase the notes in the secondary market but is not required fo do so. The price, if
JPMargan Chase Financial Company LLG or JPMorgan Chase & Co any, at which JPMS will be willing to purchase notes from you in the secondary market.

*  Moinlerest paymenls, dvidend paymenls or voling rights. if at all, may result in a significant loss of your principal.

* A5 afinanca subsidiary, JPMorgan Chasa Financial Company LLC has ne independent *  Potential confiects: Wie and our affilistes play & variety of rolas in connection with the
operations and has limited assets. issuance of notes, incleding acting &5 calculation agent and hedging our obligations

* JPMorgan Chase & Co. is currently ane of the companiss that make up the S8P S00% under the naotes, &nd making the assumptions used to determine the pricing of the nates
Index, and the estimated value of the notes when the terms of the notes are set, It is pessible

= The nobes are subject to the risks assedated with small Gpitalization slecks, that swch hedging or other Irading activities of J.P. Margan o its affiliates could reseltin

substantial returns for JP. Morgan and its afiliates while the value of the notes decline.

* The tax consagquences of the notes may be uncertzin. You should consult your tax
adviser regarding the U5, federal income tax conseguences of an investmeant in the
notes,

The risks identified above are not exhaustive. Please see "Risk Factore” in the prospectus supplement and the applicable product supplement and underlying supplement and “Selacted Risk
Coneiderations” in the applicable preliminary pricing supplement for additional nfermation.

Additional Information

SEC Legend: JPMorgan Chase Financial Company LLC and JPMorgan Chase & Co. have filed a registration statement {inciueding a prospectus) with the SEC for any offerings to which thess
materials relate. Before you invest, you should read the prospectus in that regisiration statement and the other docurnents releting fo this offering thet JPMorgan Chase Financial Company
LLE and JEMorgan Chase & Go. has filed with the 3EG for more complele information about JPMorgan Chase Financial Company LLC and JPMargan Chase & Co. and this offering. You
may get these decuments withowl cost by visiting EDGAR on the SEC web ile at waw sec gow. Allernatively, JPMorgan Ghase Financial Company LLC and JPMorgan Chase & Cao., any
agant or any dealar participating in this offering will arrange 2 send you the prospectus and each prospectus supplernent 35 well a5 any praduct supplamant. underiying supplement and
prelmminary pricing supplement if you 2o request by calling toli-free 1-B66-535-9248.

IRS Circular 230 Disclosure: JPMorgan Chase & Co. and its affilisbes do not provide tax advica. Accardingly, any discussion of LS. tax matters contained harein {including any attschments)
i not intended o written 1o be used, and cannot be wed, in connection with the prarmaotion, marketing or recommendation by anyone unaffiliated with JEMongan Chase & Co. of any of the
malters addressed herein or for the purpose of avoiding LS, lax-related penallies

Investmant suitability must be determined individually for 2ach inwestor, and the financial instruments described herein may nat be suiteble for 21l investors, This information is not intended to
prowide and shoukd nol be relisd upon as providing accounting, leqal, requlalon o ta advice. Investons should consull with their own advisers as 1o these matters,

This material is not a product of J B Maorgan Res=arch Departments,
Fres Writing Prospectus Filed Pursuant to Rule 433, Registration Statement Mos. 333-23665%9 and 333-223665%-01
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