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15m SPX Capped Buffered Return Enhanced Notes

The following is a summary of the terms of the notes offered by the prefiminary pricing supplement highlighted below.

Summary of Terms Hypothetical Returns on the Notes at Maturity**

ssuer: n Financial

peainal ikl e —— Undertying Performance —— Note Payoff at Maturity
Minimum Denominaton: 1,000

Underlylng: S&P 500 Index %1,400

Upside Leverage Factor: 2.00

Maximum Return: [11.26% - 16.25%]" Gkl

Buffer Amount 10.00% = 1001

Underlying Return: {Final Value - Initial Vahse) / Initial Value 2 i

Initial Value: The dosing level of the Linderlying on the Pricing Date = $1,100-

Final Value: The dosing level of the Underlying an the Cbservation Date ®

Pricing Date: April 30, 2024 5 L

Observation Date: July 30, 2025 = ss00-

Maturity Date: August 4, 2025 [

CUSIP: 4813465 $E00 -

Preliminary Pricing - - = = —
Supplement: hiip-isp jpmorgan comidocumenticusip8134XGY S/doctypeiProduct Termshe etidocument pdf e P 0% 20%  30m

Estimated Value: The estimated value of the notes, when the terms of the notes are set will not be less than $900.00 per 51,000 Underlying Return

prind pal amount note. For information about the esfimated value of the notes, which likely will be lower than the price you paid for the

notes, see the hyperlink above. Hypothetical Hypothetical Mote Hypothetical
. Underlying Retum Return Payment at

Payment at Maturity Maturity

If the: Final Walue of the Lhderlylng is greater than its Intial Valee, you will receive a cash payment that provides E.l wiith a retum per 60.000% 11.25% $1,112.50

S‘I 000 pm cupaﬂ amount nole equal to the Underling Return muliplied by the Upside Leverage Factor, subject to ke Maximum Return

n the fole 40.000% 11.25% 31,1250
IllhE Flg?l \-\‘alueo?;ﬂie Undeatymng is equal fo or less than its Initial Value by up to the Buffer Amount, you will receive the principal 30.000% 11.95% &1 11250
you b E ;

IlIhe Uneerlying declines from its Initial Value by greater than the Buffer Amount, you will lase 1% of the principal amount of your notes

for ewery 1% that the Underlying has dedined beyond the Buffer Amount fgg%: ::g: 21 '::iig

Any Lon the notes is subject 1o the credit risk of JPMorgan Chase Financial Company LLC, as issuer of the noles and the credit i ’ '

risk of JPMargan Chase & Co,, as guarantor of the notes. 5.625% 11.25% £1,11250

. Tlgg]:z de'tenﬁih?;d an ﬁ%%'Pﬂ cin I;‘Jagtes%btfg nmlessman 11.25% or greater than 15.25%. 5.000% 10.00% $1,100.00

**Reflects a rurm Return of 11 rillustrative purposes.

The hypothetical returns and hypethebcal payments an Bﬁé notes shawn above apply only at maturity. These hypolheticals do not 0.000% 0.00% $1,000.00

reflect fees ar expenses thal woukd be assooaled with any sale in the secondary market. If these fees and expenses wene included, the

hypothetical refurns and hypothetical payments shown above would likely be lower, -5.000% 0.00% $1,000.00
=10.000% 0.00% 51,000.00
-15.000% -5.00% £950.00
-30.000% -20.00% £800.00
-60.000%, -50.00% £500.00
-100.000% -90.00% $100.00
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Selected Risks Selected Risks (continued)

« Your investment in the notes may resull in a loss. » The estimated value of the notes will be lower than the original issue price (price o

« Your maximum gain on the notes is limited by the Maximum Ratum public) of the notes

= Your paymeant al maturily will be determnad by the Underlying. = The estimated value of the noles is delermined by reference o an internal funding rate.

+ |f the Underlying declines from its initial level by more than 10.00%, you could lose up fo + The esimated value of the notes does not represent future values and may differ from
$900 for each $1,000 nole. olhers’ estimates.

+ Any payment on the notes at maturity is subject to the credit risks of JPMorgan Chase + The value of the notes, which may be reflected in customer account statements, may be
Financial Compan% LLC and JPMorgan Chase & Co. Therefore the valua of the notes higher than the then current estimated value of the notes for a limited time period
pricr to maturity will be subject to changes in the market's view of the creditworthiness of + Lack of liquidity: J.P. Morgan Securities LLC {who we refer to as JPMS), intends fo offer
JPMargan Chase Financial Company LLC or JPMorgan Chase & Co to purchase the notes in the secondary market but is not required to do so. The price, if

« o interest payments, dividend payments or voting nights. any, al which JPMS will be wiling to purchass notes from you in the secondary market,

+ JPMorgan Chasa & Co. is currently one of the companies that make up the S&P 500= if at all, may re;sult in a significant Iggs of your principal
Index. =  Potential conflicts. We and our affiliates play a vanaly of roles in conneclion with the

« As afinance subsidiary, JPMorgan Chase Financial Company LLC has no independent issuance of notes, including acting as calculation agent and hedging our obligations
operations and has imiled assels. urder the noles, and making the assumplions used to determine the pricing of the noles

and the estimated value of the notes when the terms of the notes are set. It is possible
that such hedging or other frading activities of J.P. Morgan of its affliates could resultin
substantial retums for J.P. Morgan and its affiliates while the value of the notes decline.
« The tax consequences of the notes may be uncertain, You should consult your tax
ﬁgtviser regarding the V.S federal income lax consequences of an investmeant in the
es

The risks identified above are not exhaustive. Please see "Risk Factors” in the prospectus supplament and the applicable product supplement and “Selected Risk Considerations” in the
applicable preliminary prcing supplement for addiional information.

Additional Information

SEC Legend. JPMorgan Chase Financial Company LLC and JPMorgan Chase & Co. have filed a registration stalement (including a prospectus) with the SEC for any offerings to which these
materials relate. Before you invest, you should read the prospectus in that registration statement and the other documents relating to this offering that JPMorgan Chase Financial Company
LLC and JPMorgan Chase & Co. has filed with the SEC for more complete information about JPMorgan Chase Financial Company LLC and JPMergan Chase & Co. and this offering. You
may get these documents without cost by visiting EDGAR on the SEC web site at www sec gov. Alternatively, JPMorgan Chase Financial Company LLC and JPMorgan Chase & Co., any
agent or any dealer participating in this offenng will arrange to send you the prospectus and each prospectus supplemeant as wall as any product supplement, underying supplement and
preliminary pricing supplement if you so request by calling toll-free 1-866-535-9248.

IRS Circular 230 Disclosure: JPMorgan Chase & Co. and its affiiates do not provide tax advice. Accordingly, any discussion of U S. tax matters contained herein (including any attachments)
is not intended or written o be used, and cannol be used, in conneclion with the promotion, marketing or recommendation by anyone unaflilated with JFMorgan Chase & Co. of any of the
matters addressed herein or for the purpose of aveiding U.S. tax-related penallies.

Investment suitability must be determined individually for each investor, and the financial mstruments described herein may not be suitable for all investors. This information is not intended to
provide and should 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 nol a product of J.F. Morgan Research Deparlments.

Fraa Wnling Prospacius Filed Pursuant to Rule 433, Registration Statement Mos. 333-270004 and 333-270004-01
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