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18m RTY/SPX Auto Callable Buffered Equity Notes

The folleowing is a summary of the terms of the notes offered by the preliminary pricing supplement highlighted below, :
Hypothetical Examples of Amounts
Summary of Terms

: H degk

Issuer: JPMorgan Chase Financial Company LLG Upon Automatic Call or at Maturity
3:‘;::::rll‘renominstion' ;I:'ﬂ:-[r,gan Chase 8 Co. Lesser Performing Total Return at Total Return at

i ; ! ) ) Underlying Retum Review Date® Maturity if not
Underlyings: Russell 20007 Index and S&P 5007 Index at Review Dale/ Automaticalty Called
Buffer Amount: 15.00% Ohbservation Date
Pricing Date: February 28, 2024
Review Date: March 7, 2025 55.00% 11.85% 86.00%
Observation Date; August 29, 2025 £0.00% 11.85% 50.00%
Maturity Date: September 4, 2025
cusIP: 48134TSS5 40.00% 11.85% 40.00%
Preliminary Prici
Supplemerl!llt: nd httpeliap jpmorgan comidocumenticusipdds1 34 TS doctype/Product Termsaheetidocurnent pdf 20.00% 11.85% 20.00%
Estimated Value: The estimaled value of the notes, when the terms of The noles are set, will nat be less than $900.00 per $1.000 10,00% 11.85% 10.00%
principal amaunt nate, For more information about the estimated value of the notes, which likely will be lower than the price you paid for
the notes, please see the hyperdink above. 5.00% 11.85% 5.00%
Wou may lose some or all of your prncipal at mrurity_ Any payment an the notes is subject to the credit risk of JPMorgan Chasze
Financial Company LLC, as issuer of the nates, and the credit risk of JPMargan Chase & Co., as guarantor of the notes. 0.00% 11.86% 0.00%
Automatic Call -5.00% MA 0.00%
If the closing level of each Underlying on the Review Date is greater than or equal to its Call Value, the notes will be automatically
called for a cash payment, for each $1.000 principal amount note, equal to {a) $1,000 plus (b} the Call Premium Amount, payable on -10.00% NIA 10.00%
{he Gall Selllement Date. Na furlher payments will be made on the noles.
If the nofes are automatically called, you will naf benefit from fhe feature that prowides you with a retum at matunily equal fo the Lesser -15,00% MIA 0,00%

Petfarming Underfying Refurm i the Final Valve of gach Underfjying s graaler than its Inifal Value. Because [his fealure doas nol appiy
for e payment upon an awtomatic call, the payment upon an atomatic call may be signifcantly less than the payment at malurily for

fhe same level of appreciation in the Lesser ing Linderiying. -20.00% MiA -5.00%
Call Value Call Premium® _30.00% A _15.00%
100.00% Al least 11.85%
-40,00% MiA -25.00%
Pa}'rﬂent At I‘\"l'cltUl'it‘j _G0.00% MiA 45 00%
If the notes h:\na not bean automatically called and the Final Value of each Underlying is greater than its Initial Value, your payment at
malurily per $1,000 principal amount nale will be calodated as follows: g
1,000 + (51,000 = Lesser Performing Underlying Retum) 80.00% i -65.00%
If the notes have not been automatically called and {i} the Final Walue of one Underlying is greater than its Initial WValue and the Final
Value of lhe other Underlying is squal 1o its Initial Vialue or is kess than ils Initial Vahue by up to the Buller Amount o (i) the Final Value -100.00% MiA -B5.00%
of each Underlying is equal to its nitial Value or is less than its Inftial Value by up fo the Buffer Amount, you will recene the principal
amount of your notes at maturity. MNiA = indicates that the notes would not be called and no payment would be made,
If the noes have not been aulomatically called and the Final Value of either Underlying is less than its Initial Value by mone than lhe * Reflacts a call premium of 11.85% per annum. The call pramium will be determined
Buffer Amount, your payment at maturity per $1,000 principal amaunt note will be caleulated as fallows: on the Pricing Dale and will nol be less than 11.85% per annum,
$1,000 +[81,000 = (Lesser Performing Underlying Return + Buffer Amount]] “ The hypor;gerical returns an the notes shawn abave apply anky if you hold the notes
ff the nofes have not been automatically called and the Final Vaiue of ether Undedying is less than its Iniflal Valve by mare than the far their entire term or until autematically called. Thase hypothelicals do net reflect
Buffer Amaunt, you will fose some ar mest of your princips! amount at matunity, lees of expenses thal would be associated with any salke’in he scct:-ndaéy market,
If these fees and expenses were included, the hypathetical retums would likely ke
lorwvar.
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SeJectecI Risks Selected Risks (continued)
‘Your investmant in the notes may result in a loss. The notes do not guarantse any return of principal. « The estimatad value of the notes will ba lower than the original issue prics {prica to public) of the notes.
& Any payment on the notes is subject to the credit risks of JPMorgan Chase Financial Company LLC »  The estimated value of the notes is determined by reference to an internal funding rate,
and JPMorgan Chase & Co, Therefore the value of the nates prior to maturity will be subject to changes  »  The estimated value of the notes does not represent future values and may differ fram others'
im the market's view of the creditworhiness of JPMargan Chase Financial Company LLC or JPMargan esfimates,
Chase & Co. = The value of the nales, which may be reflecled in custames account slalements, may be highes than
o If the notes are automatically called, the appreciation potendial of the notes is Bmiled to the Gall the then current esbimated value of the noles for & limided lme penod,
Premium Amcunt paid an lhe nales, o Lack ol liquidily: J.P. Morgan Securlies LLG {who we reler 1o as JPMS) intends 1o offer 1o purchase
* You are exposed to the risk of decline in the level of each Underlying. the notes in the secondary market but is not requined to do so. The price, if any, at which JPMS will b=
» Your payment at maturity will b= determined by the Lesser Performing Underlying. willing to purchase notes from you in the secondary market, if at all, may result in a significant loss of
» The automatic call feature may force a potential early exit. wour principal.
« Mo interest payments, dividend payments or veding rights, = Paotential conflicts: We and our affiliates play a variety of roles in connestion with the issuance of nates,
+ JPMorgan Chase & Co. is currently one of the companies that make up the S&P 5002 Index, including acting as calculation agent and hedging our ebligations under the notes, and making the
+ The notes are subject to the risks asseciated with small capitalization stecks, assumptions used to determine the pricing of the notes and the estimated value of the notes when the
= Asalinance subsidiary, JPMargan Chase Financial Company LLG has no independent operations and terms of lhe notes are set. |Lis pessible thal such hedging or other rading activities of JP. Margan or
has limiled assels. its alfiliales could result in substantial returns for J.P. Margan and ils afliliates whike the valus of the
nales decline.

# The tax consaquancas of the notes may ba uncertain. You should consult your tax adviser regarding
the 5. federal income tax consequances of an investrmant in the notas.

The risks kdendified above are not exhaustive, Please see “Risk Factors” in the prospecius suppbement and the applicable product supplement and “Selected Risk Considerations” in the applicable prefiminary pricing
supplement for addiional information,

Disclaimer

SEC Legend: JPMorgan Chase Financial Company LLC and JPMargan Chase & Co, have filed a registration statement {including a prespectus) with the SEC for any offerings to which these materials relate, Before

wou invest, you should read the prospectus in that registration statement and the other documents redating to this offering that JPMorgan Chase Financial Company LLC and JPMorgan Chase & Co. has filed with the
SEG for mone Dﬂmlplclc informalian aboul JF'Mm'?an Chase Finansial C{JmpanELLC and JF'Mm'Ean Chase & Co. and his alfering. Yau may gel Ihese documents withaut cost by visiting EDGAR on the SEC web site

at weanw sec,goy, Allematively, JPMnrgan Chasze Financial Company LLC and JPMo rgan Chase & Co., any a%r,«nt ar any dealer parficipating in this offering will amange to send you the prospectus and each prospecius
supplernent, as wall a5 any product supplemsant, underlying supplement and pu'allrmnary pricing supplemant if you so requast by calling toll-free 1-868-535-9248.

IRE Cirgular 230 Disclosure: JPMorgan Chase & Co. and its affliates do nol provide tax adviee. Aocordingly, any disoussion of US, tax matters contained herein (including any attachments) is not ntended or wiillen 1o be
used, and cannat be used, in connection with the promation, marketing or recommendation by anyane una liated with JPMargan Chase & Co. of any of the matters addressed herein or for the purpese of avoiding U5,
tax-related penalfies.

Irvvestrment suilabilily must be determined individually Tor each investor, and the financial instruments deseribed herein may ned be suilable for all investors. This informalian is nel intended Lo provide and shaukd nol be
relied upon as providing accounting, legal, regulatory or fax advice. Investors should consult with their cwn advisers as to these matiers.
Thiz material is not a product of J.P. Morgan Ressarch Departmants.

Free Wriling Prospectus Filed Pursuant 1o Rule 433, Registration Statement MNos, 323-270004 and 333-270004-01
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