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Overview

Thez follorwing is a summary of the terms of the notes offered by the preliminary pricing supplement hypedinked below.

Summary of Terms

Issuer: JPMargan Chase Financial Caompany LLC

Guarantor: JPMargan Chase & Ca.

Indices: SEP 5007 Index. Nasdag-100 Index® and Russell 2000° Index
Pricing Date: March 22, 2024

Final Revigw Date: March 22, 2028

Maturity Date: March 27, Z028

Review Dates: Annual

Buffer Amount: 20.00%

Downside Leverage Factor:  1.25

CusIP: 451340 UHS

Preliminary

Pricing Supp hlpeiisp jpmargan comidocumentieusip/as 1 38WUIH Moy pe / Prodiuct Termshesetidociement pal

Estimated Value:

The estimated value of the netes, when the terme of the notes ane sel will ned be less than

F030.00 per 51,000 principal amount note.  For infermation about the estimated value of the
nates, which likely will b lower than the price you paid for the notes, please see the hyperink

above,

ou may lose same or all of yaur principal at matunty, Any payment on the notes is subject to the credit risk of JPMargan Chase
Financial Company LLC, as issuer of the notes, and the credit risk of JPMorgan Chase & Co., as guarantor of the notes.

Automatic Call

If the clasing level of each Index on any Review Date is greater than or equal to the applicable Call Value, the notes will be

automatically called for a cash payment, For each 31,000 principal amount note, equal

16 {a) $1,000 phis (B) the Call Premium

Amount applicable to that Review Date, payable on the applicable Call Setilerment Date, o further payments will be made on

the notes.
Review Date | Call Value | Call Premium®
First 100.00%: of the Initial Valus Al least 8.00%
Second 100.00% of the Inilial Value Al beast 15.00%
Third 100.00% of the Initial Valus Al l2ast 27.00%
Final 75.00% of the Initial Value Al l2asl 36.00%

Payment at Maturity

If thie notes have not been automatically called {and therefore the Final Value of any Index is less than its Initial WValue by more
than the Buffer Amaunt), your payment at maturity per $1,000 principal amount nete will be caleulated as follows:

$1,000 + [$1,000 = (Least Perdorming Index Retum + Bulfer Amaunt) = Downside Leverage Facior]

I the mates have not been aviomatically called (and therefore the Final Value of any Index 15 less than ils iniflal Value by more

fhan the Buffer Amound), you will iose some or all of your principal amount a1 matunty.

Hypothetical Amount Payable™
B e v L L
Rizview Date bane Date
B0 B8.00% 18.00% 27.00% 36.00%
A0.000 0.00% 18.00%: 27.00% 36.00°%
2000 B2.00% 18.00% 27.00% 36.00%
10007 8.00% 18.00% 27.00% 36.00%
0,005 2.00% 18.00% 27.00% 36.00%
-5.008% BA LT [N 36.00%
1000 B LI A 36,00%
~20.00% L1 H S 36.00%
-30.00% LU Hih A -12.508%
-dum;s rl;.b\ IIU-'\ . M -ZSjDUK-
-50.00% L B M -37.506%
-0.00% L) i A 50,005
-BI0.00% BA LT [N 75,005
-100.00% L) A /A -1600, 005

* Ineach case, to be determined an the Prcing Date, but not less than the minimum Call Premium, a5
applizable.

** Beflects a Call Premium of 5.00% per annum and the applicable Call Values listed inthe table ta the
Ieft. The call premium will be determined an the Pricing Date and will not be less than S.00% aer
annum.

The “toctal return” as used abave i the number espressed as a peroentage, that results from camparing
the payment an the apalicable payment date per 51,000 princioal amaurt rate ta 51,000,

The hypothetical returns an the nates shawn abave apply only if you hald the nates far their entire term
aruntil called, These b icals do rot reflect fees ar experses that wou'd be
associated with any sale in the secondary markes. If these fees and expenses were nduded, the
hyoothetical retums shown abave would bhely be lower.

Capitalized terms used but not defined herein shall have the meaning set forthin the preliminary aricing
supplement.
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Selected Risks Selected Risks (continued)
Your |m.;estmer|t in the notes may resultin a loss. The notes do not guarantee any return of + The estimated value of the notes will be lower than the original issue price (price to public) of
principa the nates.

+ Any payment on the nates is subject ta the cradit risks of JPMorgan Chase Financial Company . The estimated value of the notes is determined by reference to an intemal funding rate.,
LLC and JPMorgan Chase & Co. Therefore the value of the notes prior to maturity will be The estimated value of the notes doss not represent future values and may differ from
subject 1o changes in the market's view of the creditworthiness of JPMorgan Chasge Financial others” estimates.

Company LLC or JPMorgan Chase & Co. The value of the notes, which may be reflected in customer account statements, may be

« The appreciation potential of the notes is limited to any Call Premium Amount paid on the notes. higher than the then current estimated value of the notes for a limited time period.

* You are exposed to the risk of decline in the level of each Index. « Lack of liguidity: J.P. Morgan Securities LLC (who we refer to as JPMS) intends to offer to

* Your payment at maturity will be determined by the Least Performing Index. purchase the notes in the secondary market but is not required to do so. The price, if any, at

= The automatic call feature may force a potential early exit. which JPMS will be willing to purchase nates from you in the secondary market, if at all, may

= Mo interest payments, dividend payments or voting rights. result in a significant loss of your principal.

+ JPMorgan Chase & Co, is currently one of the comparies that make up the S&P 500% Index, + Potential conflicts: We and our affiliates play a variety of roles in connection with the

+ The notes are subject to the risks associated with non-LL.5. securities. issuance of notes, including acting as caleulation agent and hadging our obligations under

» The notes are subject to the risks associated with small capitalization stocks. the notes, and making the assumptions used to determine the pricing of the notes and the

+ Asa finance subsidiary, JPMorgan Chase Financial Company LLC has no independent estimated value of the notes when the terms of the notes are sel. It is possible that such
operations and has limited assets. hedging or other trading activities of J.P. Morgan or its affiliates could result in substantial

retums for J.P. Morgan and its affiliates while the value of the notes declines.
= The tax consequences of the notes may be uncertain. You should consult your tax adviser
regarding the U.S, federal income tax consequences of an investment in the notes,

The risks identified abowve are not exhaustive. Please see “Risk Factars” in the prospectus supplemeant and the applicable preduct supplement and “Selected Risk Considerations™ in the applicable
preliminary pricing supplement for additional information.

Additional Information

SEC Legend: JPMargan Chase Financial Company LLC and JPMorgan Chase & Co, have filed a registeation statement (including & prospectus) with the SEC for any alferings 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 thet JPMorgan Chase Financial Company LLC and JPMorgan Chase & Co. has filed with the SEC for
maore complete infarmation about JPMargan Chase Financial Company LLG and JPMorgan Chase & Co. and this offering. You may get these documents without cost by visiting EDGAR on the SEC web site at
www. e 0o, Alternatively. JPMorgan Chase Financial Company LLG and JPMorgan Chase & Co., any agem of any dealer participating in the this offering will arrange to send you the prospecius and 2ach prospecius
supplement as well as any product supplement, underying supplement and preliminary pricing supplement if you so request by calling toll-free 1-B6E-535-0248.

IRS Circular 230 Disclogure: JPMorgan Chass & Co. and its affiliates do not provide tax advice, Accordingly, any discussion of U8, tax matters contained herein {including any attachments) is not intendad or written to be
usad, and cannot be used. in connection with the promotion, marketing or recommendation by anyone unaffiliated with JPMorgan Chase & Co. of any of the matters addressed herein or for the purpose of avoiding U.S.
fax-related penallies,

Investmant suitabiity must be determined individually for each inwestor, and the financial instruments described herein may not be suitable for all investors. This information is not intanded to provide and should not be
relied upon as providing accounting, legal, regulatary or b advice. Investars shauld consult with their own advisers as o these matters,

This material is not a product of J.P. Morgan Research Departments.

Fres writing Prospectus filed Pursuant to Rule 433 Registration Statement Mos, 333-270004 and 333-270004-01
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