MNorth America Structured Investments

1.5yr Capped SPX Notes

J.PMorgan

The following s a summary of the terms of the notes offered by the p.reliminary pricing supplemeant hyperlinked below,
Summary of Terms

Issuer: JPMorgan Chase Financial Company LLC
Guarantor: JPMurgan Ghase & Ca.

Minimum Denomination: $1.000

Index: S&P 500% |ndex

Maximum Amount: At least $87.50 per 51,000 principal amount nots®
Pricing Date: February 28, 2024

Observation Date: August 29, 2025

Maturity Date: Septernber 04, 2025

Participation Rate:
Additional Amount:

100.00%

$1.000 x Index Return x Parficipation Rate., provided that the Additicnal Amount will not be less
than zero or greater than the Maximum Amount,

Payment at Maturity: At maturity, vou will receive a cash payment, for each 51,000 principal amount note, of $1,000
ples the Additional Amount, which may be zero and will not be greater than the Maximum Amount.
You arg eatited to repayment of pancipal in full af matuniy, subject fo the credit isks of JPMorgan
Financial and JPMargan Chase & Co.

CUSIP: 48134T6R0

Preliminary Pricing Suppl. t hllpedsp jprmorgan.comfdocumenticusipld s 1 34 TER0Maclype Product_Temmshestidocument. pdl

Estimated Value: The estimated valus of the notes, when the tarms of the nates are set, will not be less than
F800.00 per 31,000 principal amount note. For more information about the estimated value of the
notes, which will be lower than the price you paid far the noles, please see he hyperlink abave.
Any payment an the notes is subject to the credit risk of JPMargan Chase Financial Company LLC, as issuer of the notes, and
JPMorgan Chase & Co., as guarantor of the notes.

*The actual Maximum Amounl will be provided inthe pricing supplement and will net b less than $87.50 per $1,000 principal ameunt
nofe,
“*Reflacts Maximum Amount aqual to the minimum Maximum Amount set forth hersin, forillustrative purposes.

The "lotal return” as used above is the number, expressed as a percentage, thal results Trem comparing the payment at maturily per
$1.000 principal amount note to $1,000.

The hypothetical retunns shown above apply only at maturity. Thess hypotheticals do not reflect fees or expenses that would be
associaled wilh any sale in the secondary markel [f hese fees and expenses were included, the hypothetical returns shown above
wallld likely be kwer.

Hypothetical Returns on the Motes at Maturity**

-------- Index Performance —— Note Payoff at Maturity

#1800
1,700
$1,500 7
$1,400 -
$1,300-
$1,200-
$1,100
51,000
5000 -
SE00 -
L e S I I B I S S S D S S B S B S A B S B
-30%-20%-10% 0% 10% 20% 30% 40% 50% 60% T0% BO0%
Index Return

ity
£
&
s

Payment at Matur

Hypothetical

Total Retum
on the Motes

Hypothetical
Payment at Maturity
{per $1,000 Note)

Index Return

B0.00% 8.75% $1,087.50
50.00% 8.75% $1.087.50
40.00% B.75% 51,087.50
30.00% B.75% §1,087.50
20,00% B.75% §1,087.50
10.00% B.75% §1,087.50
8.75% B.75% $1,087.50
5.00% 5.00% §1,050.00
0.00% 0.00% $1,000.00
-5.00% 0.00% £1,000.00
-15.00% 0.00% £1,000.00
-30.00% 0.00% §1,000.00
~100.00% 0.00% $1,000.00
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Se]ectecl Risks (continued)

SE] ECted R|S|‘(S The estimated value of the notes will ba lower than the original issue price {price to public) of the naotes.
s The notes may ned pay more than the principal amaunt ai maturity, « The emmd value of the notes s determined by reference lo an intemeal fur!ﬂ:ng rate.
*  Your ma:(imun: gainpﬂlﬁ the notes is ﬁm'?har?tfyﬁa Maximum hma{lnt. * Th._e esiimated value of the notes does not represent future values and may differ from others'
s Any payment on the notes is subject to the credit risks of JPMorgan Chase Financial Company LLG estimates, . . ,
and JPMorgan Chase & Co. Therefore the valus of the notas prior to maturity will be subject fo changes  * :;12”"‘:::'9 cnr'é:?g:lkﬁztw;"mh:narl‘:ﬁ '?1“0':{;@:‘ ;nachsmmmm:mdﬁammum' may be higher than
in the market's view of the creditworthiness of JPMargan Chase Financial Company LLG or JPMargan our Lo vaiue of the or a limited penod.
Chase & Co, 3 pany o *  Lack of liquidity: J.F. Morgan Securilies LLS (who we refer Lo as JEMS | intends 1o offer to purchase
o Mo interest payments, dividend payments or voiing rights. the notes in the secondary markat but is not requined to do so. The price, if any, at which JPMS will b=
o JPMorgan Chase & Go. is currently one of the companies that make up the Index. willing to purchasa notes from you in the secondary market, if at all, may result in a significant loss of
o Asafinance subsidiary, JPMorgan Chase Financial Company LLG has no independent operations and your principal. ) . : AN )
has limiled assels. s Patential conflicts: We and our affiliates play a variety of rales in connection with the issuance of nates,

including acting as calculation agent and hedging our obligations. under the nates, and making the
assumptions used to detemine the pricing of the notes and the estimated value of the notes when the
terms of Ihe noles are set. 1Lis pessible thal such hedging of olher lrading activities of J P Margan or
it alfiliates could result in substantial returns for J.P. Margan and ils affilistes while the value of the
nales decling.

» The tax consequences of the notes may be uncertain. You should consult your tax adviser regarding
the LS. federal income tax consequences of an investment in the notes.

The risks idenlificd abowe are nol exhausive. Please see "Risk Factors® in he praspecius supplement and the applicabke product supplement and “Selecled Risk Gonsiderations” in the applicable preliminary pricing
supplement for addiional infomation,

Additional Information

SEC Legend, JPMorgan Chase Financial Comgany LLC and JPMargn Chase & Go, have filed a registrabion Skaterment (including & presgectus) wilh the SEC for any offerings to which hese materals e, Befere you invest, you should read
1he in that nitand the other documants relating to this affenng that JPMorgan Chase Financial Company LLC and JPMaorgan Chase & Co. has filed with the SEC for mare complats infarmation about JPMorgan
Chase Financial Comgary LLC and JPMorgen Chese & Co. and thes offenng. You may get these documents without cost by visiting EDGAR on the SEC web site at www.sec.gov. Alernatively, JFMorgan Chase Finenciel Company LLC

and JPMorgan Chase & Co, any agent or any deales pasicipaling in this alfesing will asrange te send you the prospeclus and each prospecius supplement as well 2= any preduct supplement, widerlying sugplemenl and greliminany pricing
supzlement if you so request by calling ioll-free 1-866-535-9248

IRS Circudar 230 Disdosure: JPMargan Chase & Co. and its affiliates da nat provide lax advice, Accordingly, any discussion of ULS. lax maltess eontained herein (including any allachments) is nof intended or writlen to be used, and cannat bie
used, in cannaction with the prometion, markating or recommandation by anyone unaffiatad with JPMorgan Chase & Co. of any of the mattars addressad herein or for the purposs of aveiding LS. tax-related penaltiss.

Investment sutstiity rust be getermined individually for esch invesion, and the financial iInstruments deseribad herein may not be suitable for all mvestors. This indormation is ret intended to provide and sheuld not be relied upon as previding
aceounting, legal, reguiztory er fax advice. Investors should consult with their own advisers as fo these matiers.

This ratenal s not & preduct of JF Morgan Research Degartments.

Fros: Wiiting Prod peclus Filed Pussuant to Rule 433, Registration Slatement Nas, 335270004 and 333-270004.01
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