Terms supplement to the prospectus dated April 13, 2023, the prospectus supplement dated April 13, 2023, the
product supplement no. 3-1 dated Aprl 13, 2023 the underlying supplement no. 241 dated September 1, 2023 and the
prospectus addendum dated June 3, 204
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2y J.P. Morgan Dynamic BlendsM Index Capped Digital Notes

The following iz a summary of the terms of the notes offered by the preliminary pricing supplement hyperlinked below.

Overview

The notes provide exposure 1o the J.P. Morgan Dynamic Blend Index (the “Index"). The Index attempls 1o provide a dynamic rules-
based allocation to the J.P. Morgan US Large Cap Equities Futures Index (the "Equity Constituent”) and the J.P. Margan 2 U5

Treasu
lawel

Futures Index {the "Bond Constituent” and, f t "
atility of 3.0%. The Index tracks the return of (3} a notional dynamic partfolio consistng of the Equily Constitdent and the Bond
Constituent, Jess (b) the daily deduction of 0.95% per annum. Each ]{I

time is referred to a5 an "Underh,ru'pl-slgl Futures Contract.” The Equi

retional ralling futures position in

=ther with the Equity Constituent, the “Portfolio Constituents™) whils targefing a
tires coniract underlying a Portfolio Constituent as of a particular
Constituent is an excess return index that tracks the retum of a

ures contracts on the S&P 500° Index.  The Band Constituent 15 an excess return index that tracks

the return of a notienal rolling futures pasition in fulures contracts on 2-Year U.S. treazury notes.

Summary of Terms

Issuer:
Guarantor:

Minimum Denomination:

Index:

Indax Ticker:
Pricing Date:
Observation Date:
Maturity Date:

Contingent Digital Return:

Payment at Maturity:

CuUsIP:
Preliminary Pricing
Supplement:
Estimated Value:

JPMargan Chase Financial Company LLC
JPMorgan Chase & Co.
$1,000
J.P. Morgan Dynamig Blend™ Index
JPUSDYBL
March 31, 2028
March 31, 2028
April 5, 2028
At least 10.00%%*
If the Final Value is greater than or equal to the Initial Value, your payment at maturity per $1,000
prinzipal amount will be calculated as follows:
51,000+ (31,000 = Contingsnt Digital Return)
I !rge !-;;nal “alue is less than the Initial Value, you will receive the principal amount of your notes at
maturity.
Yau are entitied to repayment of prncipal In full af maturity, subject to the credit nisks of JPMargan
Financial andJPMorgargWC.?ﬁase (‘fC‘u. i S o
45850ML52
hitp:/fsp.jpmorgan.com/document'cusip/ 4666 ML 52/doctype/Product Termsheet'document. pdf

The estimated value of the nofes, when the terms of the notes are set, will not be less than $500.00 per 51,000
principal amount note.  For infarmation about the estimated value of the notes, which likely will be lower than the
price you paid for the notes, please see the hyperlink above.

Any payment on the notes is subject to the credit risk of JPMorgan Chase Financial Company LLC, as isswer of the notes, and the credit risk of
JPMorgan Chase & Co., as guarantsr of the nates.

*The actual Confingent Digital Return will be provided in the pricing supplement and will not be less than 10.00%.

**Reflects & Contingent Digital Return equal to the minimum Caontingent Digital Return s=t forth herein for illustrative purposes.

The “wetal return” as wsed above is the number. expressed as a percentage, that results from comparing the payment at maturity per 51,000
principal amount note to 51,000,

The hypothetical returns shown above apply only at maturity. These hypotheticals do not reflect fees or expenses that would be associated with
any sake in the secondary market. If these fees and expenses were included, the hypothetical refurns shown above would likely be lower.
Invsslinp in tha notes linked to the Index involves a number of risks. See "Selected Risks" on page 2 of this document, "Risk

Factors”

in the prospectus supplement and the relevant product supplement and underlying supplement, Annex A to the prospectus

addendum and "Selected Risk Considerations” in the relevant pricing supplament.

Meither the Securnties and Exchange Comrmission nor any sfate securities commission has approved or disapproved of the notes or passed
upon the accuracy or the adequacy of this document or the relevant product supplement, underying supplement, prospectus supplement,
praspecius and prospecius addendum. Any representation 1o the contrary is a criminal offense,

J.PMorgan

Registration Statermnent

Hios. 333-270004 and 333-270004-01

March 4, 2026
Rule d24{B)(3)
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MNaotes
180.00 £0.00% 10.00%
165.00 65.00% 10.00%
150,00 50.00% 10.00%
140,00 40.00% 10.00%
130,00 30,00% 10.00%
120.00 20,00% 10,00%
110.00 10.00% 10.00%
105.00 5.009% 10.00%
101.00 1.00% 10.00%
100.00 0.00% 10.00%
95.00 -5.00% 0.00%
a0.00 -10.00% 0.00%
&0.00 -20.00% 0.00%
G0.00 -40.00% 0.00%
40.00 -BO.00% 0.00%
20,00 -80.00% 0.00%
0.00 -100.00% 0.00%
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Selected Risks Se[ected Risks (continued)
The notes may nat pay more than the principal amount at maturity, The Index, which was established on March 23, 2021, and the Portfclic Constituents, which were established on
i December 22, 2020, have limiled operating histories and may perferm in unanticipated wa
* Our a.ﬂ'am JPMS, M.'Mu spensor ant_l thc. indle:: calculation agent of the Index and sach P°‘T'f°"° *  The Index comprises notional assets and HEbﬂlltl . Thare is no actual partfolic of assats to wihich any person is
Constifuent, may have interests that conflict with yours and may adjust the Index ar each Porffolio entiled or in which any person has any awnership interest.

Constituent in a way that affacts it leval. ) Mo inlerest payments of nghts o (he futures contracts underiymf the Portfelio Censtituents,

The level of the Index will inchede a 0.95% per annum daily deduction. A3 a finance subsidiary, JPMorgan Chase Financial Company LLC has no independent operations and has limited

Yeur maximuem gain en the nates is limited ko the Centingent Digital Retumn assels,

Your ability to receive the Contingent Digital Return may terminate on the Observation Date. The estimated value of the notes will be lower than the criginal issus price {price to public) of the notes.

The Index may not be successhul, may not outperorm any alternative strategy, may not approximate its The estimated value of the notes is determined by referencs to an internal funding rate,

tarfgﬁgq;dﬁﬂlﬂ‘.-' of 3.0% and tha performance of the Index may be adversely affected by its target volatlity . The estimated value of the notes does not represent future values and may differ from others’ estimates,

o A The walue of the notes, which may be reflested in customer asesunt statements, may be higher than the then

= Ay payment on the notes is subject to the credit risks of JFMorgan Chase Financial Company LLC and current estimated value of Ime nm’;s for a Iimibel!.i tirmes pesricsd. 4 9
.FF"ED:'Iturqan_Chaofsem& cu.dmm the ‘;'ngmzrthe E’_IIBE‘ pger ta [nlabc:lérty wiill bfL?:”bﬁj;E changg; n th: - Lack of liguidity; JP, Morgan Securities LLG (who we refer to as JPMS) intends to offer to purchase the notss in
market's visw = e RBSERS rgan L-hase Financial Lompany ar organ Lhase the secondary market but is not required ie do so0. The price, if any, at which JPMS will be willing to purchase

Co. s p i P ol
+ The lndesx may be signilicanty uninvesied, neles frem you in the secandary marked. if at all, may result in a significant lass of your principal.
R g e Of the Indess Sapaeur may be allcated to the Bond Constituent, + Potential conflicts: We and cur afiiates play a variety of roles in connection with the issuance of notes, including
+ The Index may ke more heavily influenced by the peformance of the Equity Constituent than the acting as caleulation agent and hedging our ebligabians under the notes, and making the assumplions used 1o
efarmance of the Bond Constituent in general over time. . . . i determine the pricing of the notes and the estimated value of the nofes when the terms of the notes are set Itis
. Ii:—hep“:;als""éz? 31';51?13‘5 uzed fo construct the Index involves daily adjustments to its notional exposure to possible that such hedging or other trading activities of J.P. Morgan or its affiiates could result in substantial
I'a FaORinic Lonalils returns for J.P. Maorgan and its affilistes while the value of the notes dadlines.
= There is ne assurance that the strategy emptoyed by the Equity Constituent waill be successful. + The fax conse uenrfea of the notes may be uncertain. You should consult your tax adviser regarding the LS.
= JPMorgan Chase & Co. is currently ane of the companies that make up the S&P 500% Index, the tederal q o ay . h ¥ garding =
reference index underlying the Underying Futures Contracts of the Equity Consfituent. edernl income tax consequencea of an Investment In the noles,

The retumns of the Porficlio Constituents may offset each other ar become correlated in decling.

A Portfolio Constituent may be replaced by a substitute constituent or futures contract if certain
axtraordinary evants occur.

Each Porticlio Consliluent is subject to significant risks associated with the Underlying Fulures Confracts.
= Suspensian or disruptions of market trading in the Underlying Futures Gontract may adversely affect the
value of your notes.

A ncrease in the margin requirements for the Undedying Fulures Cantract inclided in the Penfela
Constitusnts may adversely affect the level of that Perticlio Constituent,

The Index may in the future include Underlying Futures Coniracts that are not traded on regulated futures
exchanges.

Neg-atli:?; roll refumns associated with the Underlying Futures Contracts constituting the Porffalio
Consfituents may adwarsely affect the performance of the Portfolio Constituents and the value of the
nofes.

The risks ldentified above are not exhaustive, Pleass see "Risk Factors® in the prospectus supplement and the applicable product supplemant and undedying supplement, Annex A to the prospectus addendum and
“Selected Rizk Considerations” in the applicable preliminary pricing supplement for additional information.

Additional Information

Any information ralating to performance contained in these materials is dlustrative and no assurance is given that any indicative returns. performance or results, whether historical or hypothetical, will be achieved. These tarms
are subject to change, and J.P. Morgan undertakes no duly to update this imformation.  This document shall be amended, superseded and replaced in its entirety by a subsequent preliminany pricing supplement andior prdcng
supplement, and the documents referred to therein, In the event any inconsistency between the information presented hersin and any such preliminary pricing supplement andior pricing supplement, such prelimnary pricing
supplemant and/or pricing supplament shall gowvern.

Fast performance, and espedally hypothetical back-tested performance, is not indicative of future results. Actual peformance may vary significantly from past peformance of any hypothetical back-tested performance. This
type of information has inherent limitations and you should carefully consider these limitations before placing reliance on such information,

IRE 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
wsed, and cannot be used, in connection with the prometion, marketing or ecommendation by anyone unaffiliated with JPMargan Chase & Co. of any of the matters addressed hemin or for the purpose of aveiding LS. tax-
related penalties

Invesiment suitability must be determined indhidually for each investor, and the financlal insiruments described herein may not be suitable for all investars. This information is nat intended to previce and should nat be relied
upen 8s providing sccounting, 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. Margan Research Departments.

J.P. Morgan Structured Investments | 1 800 576 3529 | jpm_structured_investments@jpmorgan.com



