Morth America Structured Investments

4y Auto Callable Review Notes linked to INDU/NDX

Overview
The following is & summary of the terms of the nobes offered by the prefiminary pricing supgplement hypedinked below.

Summary of Terms

Is5uer; JPMorgan Chase Financial Company LLC

Guarantor: JPMorgan Chase & Co.

Indizes: Dowe Jones Industrial Average® and Nasdag-100 Index®
Pricing Date: June 38, 2026

Final Review Data: June 26, 2030

Maturity Date: Auly 1, 2030

Review Dates: Annual

Barrier Amount: With respect to each Index, 70.00% of its Inifial Valwe
CUsIP: 45661454

Preliminary
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The estimated value of the notes, when the terms of the nofes ane set, will not be kess than
$900.00 per $1,000 principal amount note. For information about the estimated value of the
notes, which likety will be kwer than the price you paid for the notes, please see the hyperink
above.

You may lose a significant portion or all of your principal &t materity. Any payment on the notes is subject 1o the cradit risk of
JPMorgan Chase Financial Company LLC, as isswer of the notes, and the credi risk of JPMorgan Chase & Co., as guarantor of
the notes.

Automatic Call

IF the cloging level of each Index on any Review Dale is greater than or equal lo ifs Call Value, the noles will be automatically
called for a cash payment, for each 1,000 prncipal amount nate, equal to (@) 31,000 pleg (b) the Call Premium Amaunt
applicable to that Review Date, payable on the applicable Call Setllement Date. No further payments will be made on the notes.

Pricing Supp
Estimated Value:

Review Date || Call Value || Call Premium®
Firsi 100.00% of the Initial Value Ableast 11.75%
Sacond 100.00% of tha Iniial Valus Aflaast 23 B0
Third 100.00% of the Initial Value Ablaast 35 355
Final 100.00% of tha Iniial Valus Ablaast AT 00%

Payment at Maturity
If the notes have not been avtomatically called and the Final Value of each Index is greater than or equal to its Barrier Amount,
you will receive the principal amount of your notes at maturity.
If the notes have not been sutomatically called and the Finsl Value of either Index is less than its Barrier Amount, your payrment
&t meturity per $1,000 principal amount nobz will be calculated as follows:

$1.000 + (31,000 = Lesser Perlarrning Index Return)
if the notes have not been automaticaly called and e Final Valoe of either fndes is less than its Barder Amount, wou vl inse
rrigve than 30.00% of paur princizal amount of malunty and could fose all of pour principal amaownt af matuniy,

J.EMorgan

Hypothetical Examples of Amounts
Payable upon Automatic Call or at
Maturity™*
:;‘I?;?::w Ta!a Returnat  Tofal Retum 2t Total Return i 'I'ullzt Retumn at
Ir:::::'[;:;:l Firs Iﬁe: =l F.e!fﬁgt:m Third E;\'IEW Flra_IJ::'!vew
B0 CHr 11, 78% 3805 A5, 28% AT 0%
A000% 11.78% F3.50% 35.25% AT 0%
2000% 1.78% 23.50% 3525% 47.00%
10.00% 11.78% F3.50% 35.25% AT 00
0% 11.75% E350% F52E% AT
-E00% T, Bt M2 G.00%
-10000 Fi#s L) A D005
=20.00% Flié, B LA 0.00%
-0 000 FiA (L) FiA D005
=30.01% ik, s JTEY =30.01%
-0 005 Fi#s (L) FiA ~A0.00%
=B0.00% iy () i =50.00%
80000 Fis (L) A -B0.00%
-0 0% e, bty [V -100.00%

* In mach cass, ta ba determined on the Pricing Dake, But nat less than she minimom Call
Pramium, 82 apphcabie.

" Reflects a Sall Pramium al 11.75% pér annum and the applicable Call Values listed inthe
1abila to i 16t Tha Call Fremum '#ill be detammined an Me Prcing Date and will nol bs
legs than 11.75% per annum

The “tatal resurn” a5 used sbave is the number, exprassed as a pereentage, that results fram
comrpering the paymeant on the appicaths paymant date per $9.000 principal smaunt note 1o
£1.000.

The hypathatical ratumms on the netas shawn ancve spply only IFyou Rald she notes far thair
artline lerm or unlil eulematicaly called. Thess ypetheticals do nol reflect fees or expenses
that wauld be assaciated wilh ary salein the secandary markat,  these fees and axpenses
‘wera irciuded, the hypolbelical reburns shawn abowve would likely ba ower.

Capitalized terms used but nol defined heren shall have the mesning set feeb in the
preliminary pricing supplemant
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Selected Risks _ Selected Risks (continued)

: ;grl;lcr:ig];;estment in the notes may result in a loss. The notes do not guarantee any return of + The estimated value of the notes will be lower than the original issue price (price to public) of

+ Any payment on the notes is subject to the credit nsks of JPMorgan Chase Financial Company the notgs. . . . .
LLC and JPMorgan Chase & Co. Therefore the value of the notes prior to maturity will be + The estimated value of the notes is determined by reference to an internal funding rate.
subject to changes in the market's view of the creditworthiness of JPMorgan Chase Financial * The estimated value of the notes does not represent future values and may differ from
Company LLC or JPMorgan Chase & Co. others’ estimates._

The appreciation potential of the notes is limited to any Call Premium Amount paid on the notes. . The value of the notes, which may be reflected in customer account statements, may be
You are exposed 1o the risk of decline in the level of each Index. higher than the then-current estimated value of the notes for a limited time period.

Your payment at maturity will be determined by the Lesser Performing Index. S o p
The bpenyefit provided hyrt}"he Barmier Amount m;y terminate on the finsl Review Date. Lack of liquidity: J.P. Morgan Secunties LLC (who we refer to as JPMS) intends to offer to

The automatic call feature may force a potential early exit purchase the notes in the secondary market but is not required to do so_ The price, if any, at
+ Mo interest payments, dividend payments or voting rights. which JPMS will be willing to purchase notes from you in the secondary market, if at all, may
» JPMargan Chase & Co. is currently one of the companies that make up the Dow Jones result in a significant loss of your principal.
Industrial Average®. + Potential conflicts: We and our affiliates play a variety of roles in connection with the
+ The notes are subject to the risks associated with non-U_S. securities with respect to the Issuance of notes, including acting as calculation agent and hedging our obligations under
Masdag-100 Index®. the notes, and making the assumptions used to determine the pricing of the notes and the
- As a finance subsidiary, JPMorgan Chase Financial Company LLC has no independent estimated value of the notes when the terms of the notes are set. Itis possible that such
activities and has limited assets. hedging or other trading activities of J P. Morgan or its affiliates could result in substantial

retumns for J.P. 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.S. federal income tax consequences of an investment in the notes.

The risks identified above are not exhaustive. Please see “Risk Factors” in the prospectus supplement and the applicable product 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 you
invest, you should read the prospectus in that registration statement and the other documents relating fo 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 JPMorgan Chase & Co. and this offering. You may get these documents without cost by visiting EDGAR on the SEC web site at
www.sec.gov. Alternatively, JPMorgan Chase Financial Company LLC and JPMorgan Chase & Co., any agent or any dealer participating in this offering will arrange to send you the prospectus and each prospectus
supplement as well as any product 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 affiliates do not provide tax advice. Accordingly, any discussion of U.S. tax matters contained herein (including any attachments) is not intended or written to be
used, and cannot be used, in connection with the promotion, marketing or recommendation by anyone unaffiliated with JPMorgan Chase & Co. of any of the matters addressed herein or for the purpose of avoiding U.S.
tax-related penalties.

Investment suitability must be determined individually for each investor, and the financial instuments 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 material is not a product of J.P. Morgan Research Departments.

Free writing Prospectus filed Pursuant to Rule 433; Registration Statement Nos. 333-293684 and 333-293684-01
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