North America Structured Investments

4y SPX/RTY Uncapped Digital Barrier Notes

The fallowing is & summary of the terms of the notes offered by the preliminary pricing supplemant hyperlinked below.
Summary of Terms

Issuer:
Guarantor:

Minimum Denomination:

Indices:

Pricing Date:
Qhservation Date:
Maturity Date:

Contingent Digital Retunn:

Barrier Am ount:
Payment at Maturity:

CUSIP:

Preliminary Pricing
Supplement:
Estimated Value:

JPMorgan Chase Financial Company LLC
JPMergan Chase & Co.
51,000
S&P 500% Index and Russell 2000 Index
July 17, 2026
July 17, 2030
July 22, 2030
Al least 50.10%"
Wiith respect to aach Indax, T5.00% of its Indtial Value
If the Final Walez of 2ach Index is greater than ar equal to its Initizl Value, your payment at maiurity
pear 51,000 principal amaount noté will be calculated as fallaws:
31,000 + (51,000 = greater of (a) Contingent Digital Return and (b) Lesser Parforming Index
Return)
If ther Final Value of either Index 2 less than its Inital Value but the Final Value of each Index is
greater than or equal to its Bamer Amount, you will receive the principal amount of yaur notes at
maturity
If the: Final Value of either Index is less than its Barrier Amount, your payment at maturity per
31,000 principal amount note will be caloulated as follows:
51,000+ $1,000 % (Lesser Performing Indax Return)
If the Final Value of sither Index is less than its Gamer Amowun!, you will lose mare than 25.00% of
your principal amount at maturify and could lose &l of waur principal amaount af maturity.
ABEE1CGND

hitp:#spjomargan comfdeoument/cusip/d8861 CGNIdoctypelPreduct Termsheet/decument. pdf
The estimated valua of the notes, when the terms of the notes are set, will not be less than $900.00
per 51,000 princpal amount nete. For information about the estimated value of the notes, which
likely will be bower than the price you pald for the nates, please see the hyperlink abave.

Any paymesnt on the notes is subject ta the credit risk of JPhorgen Chese Financial Company LLC, s issuer of the notes, and the cradit
risk of JPMorgan Chase & Co., as guarantor of the nobes.

* The actuzl Contingsnt Digital Return will be pravided in the pricing supplement and will not be less than 50.10%.

** Reflects a Contingent Digital Return equzl to the minimum Contingsnt Digital Return set forth herein for illustrative purposes.
The “total return” as used abave s the number, expressed as a percentage, that results from comparing the payment at maturity
per 31,000 principal amaunt nete to $1,000,

The hypathetical returns shown abave apply only at maturity. These hypotheticals céa not reflect fees or expenses that weald be
associated with any sale in the secondary market, If these fees and expenses were included, the hypathetical retums shawn

abaove would likely be lower,

Capitalized terms used but ot defined heresn shall have the meanings set forth in the preliminary pricing supplement.
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Final Value of Lesser Lesser Perfarming Tatal Return on
Performing Index Index Ratum the Notes
180,00 £0.00% 80.00%
165.00 65.00% BEO0%
150,10 5010% 50.10%
140,00 40,00% 50.10%
130.00 20.00% 50.10%
12000 20.00% 50.10%
140,00 10.00% 50.10%
105.00 5.00% 50.10%
100.00 0.00% 50.10%
85.00 -5.00% oo0o%
30,00 -10,00% 0,00%
80.00 =20, 00% D,00%
75.00 -25.00% 0.00%
74.90 -25.01% -25.01%
70.00 -30.00% -30.00%
80.00 -40,00% 40,00%
40,00 -60,00% -50,00%
20.00 -B0.00% -B0.00%:
0.00 -100.00% 100.00%
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Selected Risks

Your investment in the notes may result in a loss. The notes do not guarantee any return
of principal.

Your ability to receive the Contingent Digital Returm may terminate on the Observation
Date.

Any paymeant an the notes i subject to the credit nsks of JPMargan Chase Financial
Company LLC and JPMorgan 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
JPMargan Chase Financial Company LLC or JPMorgan Chase & Ca,

You are exposed to the rzsk of decling in the level of each Index.

Your payment af maturity will be determined by the Lesser Performing Index.

The benefit provided by the Barrier Amount may terminate on the Observation Date.

Mo interest payments, dividend payments or voling rights.

JPMargan Chase & Co, is currently one of the companies that make up the S&P 5007
Index.

The notes are subject to the risks associated with small capitalization stocks with respect

Selected Risks (continued)

-

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

The estimated value of the notes is determined by reference 1a an imermal funding rate,

The estimated value of the notes does not reprezent future values and may differ from
others’ estimates.

The value of the notes, which may be reflacted in customer accouni slalemeants, may be
higher than the then-current estimated value of the notes for a limited time period.

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

Potential canflicts: We and our affiliates play a variety of reles in connection with the
issuance of notes, including acting as calculation agent and hedging our abligations under
the notes, and making the assumplions used 1o 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

to the Russell 2000% Index
+ Az a finance subsidiary, JPhorgan Chase Financial Company LLC has no independent
activities and has limited assets. ]

hedging or other trading activities of J.P, Morgan or its affiliates could result in substantial
retums for JUP. 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.5. federal income tax consequances of an investmant in the notes.

The risks identified above are not exhaustive. Please see “Risk Factars” in the prospectus supplemant and the applicable product supplament and “Selected Risk Considerations” in
the applicable preliminary pricing supplement for additicnal infarmation.

Additional Information

SEC Legend: JPMorgan Chase Financial Company LLC and JPMargan Chase & Co. have fled a registifion statement (induding a prospactus) with the SEC for any offerings 1o which these matenals relate, Before you
irvest, you should read the prospectus in that regisiration statement and the other documents relating to this offering that JPMorgan Chase Financial Company LLE and JPMorgan Chase & Co, has fled with the SEC for
mere cormplets information about JPMorgan Chase Financial Company LLC and JPMorgan Chase & Co. and this offéring. ¥ou may get these documents without cost by visiting EDGAR on the SEC web site al
wwersec.goy. Altermatively, JPMorgan Chase Financial Company LLC and JPMorgan Chase & Co.. any agent or any dealer padicipating in this offering will arrange 1o send you the prospectus and each prospectus
supplemant as well a5 any product supplement. underlying supplement and preliminary pricing supglement if you so request by calling toll-free 1-866-535-5248,

IRS Circular 230 Disclozure: JPMorgan Chase & Co. and its affiliates do not provide tax advice, Accordingly. any discession of U.S. tax matters contained harein {including any attachmenish is not inkended or written fo be
used, and cannot be used, in connection with the promotion. marketing or recommendation by anyone unaffiliated with JFMorgan Chase & Co. of any of the matters addressad herein or for the purpose of avoiding .5,
tax-related panaltiss.

Investment suitability must be determined individuslly for each investor, and the finencial instruments described hersin may not be suitable for all investors. This information is not intended to provide and should not be
relled upon as providing accounting, legal. regulatesy or tax advics. Investors should consult with their cwn advisers &8 o these matters,

This material is net a product of J.P, Morgan Ressarch Departmenta

Frae Writing Prosgectus Filed Pursuant 1o Rule 433, Registration Staternent Mos, 333-2936B4 and 333-293834-01
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