North America Structured Investments J P Morgan
18m RTY/SPX Capped Barrier 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 —— Underlying Performance —— Hote Payoff at Maturity
Minimum Denominaton: 1,000
Underlylngs: Russell 2000= Index and S&P 500 Indsx $1,800
Maximim Return: Alleast 20.00%"
Barrier Amount: Wilh respect to each Underhing, 70.00% of its Iniial Value L BT
Underlying Return: (Final Valee — Initial Valee) / Initial Value E’ $1,400-
Pricing Date: February 26, 2024 % ’
Observation Date: August 26, 2025 = $1,2007
Maturity Date: August 29, 2025 ®
cusip: ag1347TTa7 5 ok
Fnllminary Pﬁcing S smoo-

Supplement: hitplisp jprmorgan.com/decumenticusipld8 1 34 TT 8 Fidoctype Product_ Terms heeldocument. pdf &

600 -

Estimated Value: The estimated value of the notes, when the terms of the notes are set will not be less than $900.00 per $1,000 .
principal amaunt note. For information about the estimated value of the notes, which likely will be lower than the price you paid for the s400 #° - - - — '
notes, see the hyperlink above. -60%  -40%  -20% 0% 20% A0% 60%

: Underlying Return

Payment at Maturity ol

If the Final Value of each Underlying is greater than its Initial Value, your payment at maturity per 51,000 principal amaunt nate will be .

calculated as follows: C Payment at
1,000 + (51,000 « Lesser Performing Underlying Retum), subject to the Maximom Retum darlying R Maturity

If the Final Value of either Lhderl;-mg 15 equal to or less than its Initial Value but the Final Value of each Underying 1= areater than or
equal to its Barrier Amount, you will receive the principal amount of your notes at maturity.

If the Final Value of either Underdying is less than its Barrier Amount, your payment at maturity per 51,000 principal amount note will be B0.00% 20.00% $1,200.00
calculated as follows: 40.00% 20.00% 20000
51,000 + (51,000 * Lesser Performing Underlying Return) R : $1,200.
30.00% 20.00% $1,200.00
If the Final Value of efther Underlying is less than its Bamier Amourt, you will lose more than 30 00% of your principal amount at
maturity and could lose all rJbe?r‘p-lgr'lndpa' amount at maturify r° " 20.00% 20.00% §1,200.00
10.00% 10.00% $1,100.00
nt on the nates is subjed to the credit risk of JPMorgan Chase Financial Company LLC, as issuer of the notes and the -
credu ri<k of JPMorgan Chase st.:"eCo as guarantor of the noles. g aakd 5.00% 5.00% $1,050.00
* The actual Maximum Return will be provided in the pricing supplement and will not be less than 20 00% 0.00% 0.00% $1,000.00
lTIhRT'IHEdS :uhhlx%m REIleI'I"I_I equal io t'-"lle mlnlrrun.;rsn Marﬁlmuorgeh.lm set forth henlalnorf&r llllusmmn\;jerp_?h w e -10.00% 0.00% $1,000.00
& y}.‘»om ca rns and hypethetical payments an the n shawn above apply at mnatur ese hypotheticals do not
ees or expenses that would be assocdated with any sale in the secandary market. If these fees and expenses were included, the -20.00% 0.00% $1,000.00
hypolhelu:al returns and hypathetical payments shown above would ikely be kwer. -30.00% 0.00% 51,000.00
-30.01% -30.01% $609.90
-50.00% -50.00% £500.00
-G0.00% G0.00% $400.00
-80.00% -80.00% £200.00
-100.00% -100.00% £0.00
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Selected Risks Selected Risks (continued)

= Your investment in he notes may resullin a loss. The noles do nol guarantes any relurn = The estimaled value of the noles will be lower than the oniginal issue price (price o
of principal _ public) of the notes . _

= Your maximuem gain on the notes is imited by the Maximum Retum. = The estimated value of the noles is delermined by reference o an internal funding rate.

+ Your payment at maturity will be determined by the Lesser Performing Underbying. + The esimated value of the notes does not represent future values and may differ from

« The benefil provided by Lhe Barner Amount may terminate on the Obsarvation Date. olhers’ eshmaltes.

+ You are exposed to the risk of decline in the level of each Underying. + The value of the notes, which may be reflected in customer account statements, may be

« Any payment on the notes at maturity is subject to the credit risks of JPMorgan Chase higher than the then current estimated valua of the notes for a limited time period
Financial Company LLC and JPMorgan Chase & Co. Therefore the value of the notes + Lack of liquidity: J.P. Morgan Securities LLC {who we refer to as JPMS), intends fo offer
prior 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 to do so. The price, if
JPMorgan Chase Financial Company LLC or JPMorgan Chase & Co. any, at which JPMS will be willing 1o purchass noles Trom you in the secondary market,

+ Mo interest payments, dividend payments or vating rights if at all, may result in a significant loss of your principal

« JPMorgan Chase & Co. is currently one of the companias thal make up the S&P 500# =  Potential conflicts. We and our affiliates play a vanaly of roles in conneclion with the
Index. . issuance of notes, including acting as calculation agent and hedging our obligations

« The noles are subject to the nisks associated with small capitalization stocks. urder the noles, and making the assumplions used to determine the pricing of the noles

« As afinance subsidiary, JPMorgan Chase Financial Company LLC has no independent and the estimated value of the notes when the terms of the notes are set. It is possible
operations and has limited assets 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
ﬁgtwser 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 visiing EDGAR on the SEC web site at www sec gov. Alternatively, JPMorgan Chase Financial Company LLC and JPMorgan Chase & Co., any
agenl or any dealer participating in this offenng will arrange to send you the prospeclus and each prospeclus supplemeant as wall as any produdt supplement, underlying 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 matenal 15 not a product of J.F. Margan Research Deparlments.

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