MNorth America Structured Investments

2.5yr EFA/SX5E Uncapped Dual Directional Buffered Return Enhanced Notes

The following is & summary of the terms of the notas offered by the preliminary pricing supplement highlighted below.
Summary of Terms

Issuer: JPMorgan Chase Financial Compary LLG

Guaranter: JPMorgan Chase & Gao.

Minirmum Denomination: 1,000

Underlyings: iShares® M2CI EAFE ETF (the “Fund™) and EURG STCX X 50% Index (the *Indsx")

Pricing Date: March 27, 2024

Observatien Date: September 28, 2028

Maturity Data: Ocloker 1, 2026

Upside Leverage Factor: At least 1.50"

Buffer Amount: 10.00%

Payment At Maturity: If the Final Value of each Underlying is Ereater than its Initial Value, yeur payment at maturity per
$1,000 principal amount note will be calkculated == follows:

1,000+ (31,000 » Lesses Perorming Underlying Return = Upsice Leverage Fastor)

Ff('] the Final Value of one Linderiving is greater than its Initial Value and the Final Value of the other
Underlying is equal to ite Initiz] Value or is less than its nitial Value by up to the Buffer Amount or fu}

the Final Value of each Undertying is eqmal to its Initial Value or 15 less than s Initial Value by u

the Buffer Ameount, your payment 2t maturity per $1,000 principal amount nete will be caloulste sa

followrs:

$1,000 + (51,000 = Absolute Underlying Return of the Lesser Perfarming Undertying)

Thiz payout forma results in an effective cap of 10.00% on your refurmn &f maturiy § the Lesser
Ferforming Underying Return is negalive. Under these imifed circumstances, your maximum paymend
al mraturily i 31, 100.00 per 371,000 priscipal amoust aole.

If the Final Walue of either Underlying is less than iz Initial Value by mere than the Buﬁerﬁmour‘lt. your
payrment at maturity per 51,000 pringipal amaunt nate will be calculated as Tollows

51,000 + [31,000 x (Lesssr Performing Underlying Return + Buffer Amouni)]

IT the Final Valwe of effer Underlying & jess than s Iniial Valve by move than the Sulfer Amounl, you
willl fyse some or most of waur pringipal amount al matury.

cusIP: AB134ANIZ
Preliminary Pricing
Supplement: hlip.dspprmorgan.cem/documenbicusip'd8 1300 J 3 doct Product_Termsheetdocurmnent.pdl

Estimated Value: The estimated value of the notes, when the terms of the noles are set, will not be less than $900.00 per 21,000
principal amaunt note. For infarmatian about the estimated value of the nates, which likely will be lower than the price you paid for the
nates, see the hyperlink above.

* The actusl Upside Leverage Factor will be provided in the pricing supplement and will not be less than 1.50
** Reflects Upside Leverage Factor equal to the minimwm set forth herein, for ilustrative purposes.

Ary payment an the notes is subject to the credit risk of JPMergan Chase Financial Company LLC, as Issuer of the notes and the
creds risk of JFMorgan Chase & Co,, as guarantor of the notes

= The “total retum” as used above s the number, expressed as a percentage, that results from comparing the payment at maturity per
$1,000 principal amount note 4o 51,000,

- The hypothetical retums on the Notes shown abave apply only at maturity. These hypotheticals da not reflect fees or expenses that
would be associated with any sale in the secordary markel If these Tees and expenses were included, the hypothetical returms sheown
above would likely be lower,

J.PMorgan

Hypathetical Returns on the Motes at Maturity**
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Selected Risks

]

Your investment in the notes may result in a logs. The notes do not guarantes any return =

of principal

Your maximum gain on the notes is limited by the Buffer Amount if the Lesser .
Performing Underlying Returm is negative. .
Your payment at maturity will be determined by the Lesser Perfarming Underlying.

You are exposed fo the risk of decline in the value of each Underlying. .
Any payment on the notes is subject to the credit risks of JPMeorgan Chase Financial
Company LLC and JPMergan Chase & Co. Therefore the value of the notes prior .

to maturity will be subject to changes in the market's view of the creditworthiness of
JPMorgan Chase Financial Company LLC or JPMorgan Chase & Co
Mo interest payments, dwldendrf)ayments or voting rights.,

may accelerate vour notes if a change-in-law event ocours. .
The notes are subject to risks associated with non-U.S. secunties.
The notes are subject to currency exchange nsk with respect to the Fund.
The Fund is subject to management risk.
The anti-dilution pretection for the Fund is limited.
The performance and market value of the Fund, particulary during periods of market
volatility, may not correlate with the performance of the Fund's underlying index as well .
as the net asset value p2r share o . _
The notes do not provide direct exposure to fluctuations in foreign exchangs rates with
respect to the Index.
As a finance subsidiary, JPMorgan Chase Financial Company LLC has ne indspendent

Selected Risks (continued)

The estimated value of the notes will be lower than the original issue price (price to
public) of the notes

The estimated value of the notes is determined by reference to an intermal funding rate.
The estimated value of the notes does not repressnt futurs values and may differ from
others” estimatas.

The value of the notes, which may be reflected in customer account statements, may be
higher than the then current estimated value of the notes for a limited fime period.

Lack of liquidity: J.P. Morgan Securities LLC {who we refer to as JPMS), intends to offer
to purchase the notes in the secondary market but is not required to do so. The price, if
any, at which JPMS will be willing to purchase notes from you in the secondary market,
if at all, may result in a significant loss of your principal

Potential conflicts: We and our affilistes play a variety of roles in connecton wath the
issuance of notes, including acting as caloulation agent and hedging our obligations
under the notes, and making the assumptions used to determine the pricing of the notes.
and the estimated value of the notes when the terms of the notes are set. It is possible
that such hedoing or other trading aciivities of J.P. Morgan or its affiliztes could result in
substantial refurns for J.P. Morgan and itz affiliates while the value of the notes decline.
The tax consequences of the notes may be uncertain. You should consult your tax
ad\twser regarding the U.S. federal income tax consequences of an investment in the
nates,

The rigks identified above are not exhaustive. Pleaze see "Risk Factors” in the prospectus

operations and has limited assets. supplement and the applicable produst supplement and underlying supplement and *Selected
Risk Considerations” in the applicable preliminary pricing supplement for additional information.

Additional Information
SEC Legend: JPMorgan Chase Financial Company LLC and JPMorgan Chase & Co. have filed a registration statement {including a prospectus) with the SEC for any offerings to which these materials relate. Before
youl irvest, you should read the prospectus in that registration statement and the ether documents relating 10 this offering that JPMorgan Chase Financial Company LLC and JPMorgan Chage & Co. fas filed with the
SEG for more com&ete Information about JPMergan Chase Financlal Company LLG and JPMoergan Chase & Go. and this effering. You may get these documents without cost by visiting EDGAR on the SEC web site

at wwnw.32C. oV, A

matively, JPMorgan Chase Financial Company LLG and J!‘Molgan Chase & Co,, any agent or any dealer pariicipating in this Dﬂering_lgg!‘gmarge to s2nd you the prospectus and each prospecius

supplement, as well as any proguct SUpplement, underying supplement and preliminary pricing supplement T you o reguest by calling lml?nee 1-BB5-53

IR:5 Circular 230 Disclosure: JPMorgan Chase & Co. and its affiliates do not provide tax advice, Accordingly, any discussion of L5, tax matters contained herein (including any attachments) is not intended or written to be
used, and canmot be used, in connection with the promotion, marketing or recommendation by amyone unaffiliated with JPMorgan Chass & Co. of any of the matters addressed herein ar for the purpose of avoiding U.S.
tax-refated penalies.
Investment suitability must be determined indivicually for each investar, and the financial instruments described herein may net b suitakle for all investars. This informatian is net intended to provide and should net be
relied upon as providing accounting, legal, regulatory or tax advice, Investors should consult with their own 2dvisers as to these matters.

This material is not a product of JP. Morgan Research Departments.

Free Wiiting Prospectus Filed Pursuant to Rule 433, Registration Statement Mos. 333-270004 and 333-270004-01

J.P. Morgan Structured Investments | 1 800 576 3529 | jpm_structured_investments@jpmorgan.com



