Citigroup Global Markets Holdings Inc.

Guaranteed by Citigroup Ine.

5 Year Autocallable Securities Linked to the Worst of NDX and SPX

Preliminary Terms

This summary of terms is not complete and s

hould be read with the preliminary pricing supplement below

Citigroup Global Markats Holdings Inc,

Citigroup Inc,

Lndar ings:

Thi Masdan-100 Indes” (tickar: "MD" and the S&F 5007 Index [ticker: “5FX"}

Pricing dats

Aupust 16, 2024

Maluation dates

Semi-annually, beginning approsimately ona year sfter issuance

Final walus

on date

Aupust 16, 2009

rdaturity date

Aupust 21, 2000

Eipal harrar walus

Enor parh wngdeslying, 90.00% of its initiz] yndadying valiss

Automatic early redemption

IF an any valuation date prior 2o the final valuation date the closing walue of the worst parfarmer is greater than or equal to its initial underkying valee, the securities will b automatically called for
an armpunt equal ta the principal ples the agplicable pramium

Prermiur: A35% per annum
CUSIP JI5IM: 173320075 § US173320LI58
nitial underlying value: For each underlying, its chosing valise on the pricing date

rlying valug:

For each underlying, its closing value on the final valuation date

7 return

For each underlying on any valuation date, (i} its current closing value mines initial underlying value, divided by (i) its initial underlying value

On ary waluation date, the underlying with the lowest underlying return

Payment at maturity (if not avtocalled)

+  IF the final underlying value of the worst performer on the final valuation date is greater than or equal to its initial wnderlying walue;
51,000 + the premum applicable to the final valuation date

+  Ifthe final undarlying value of the waorst parformer an the final valueation date is less than its initial underlying value but greater than or equal ta its final barrier value:
51,000

= Ifthe final underlying value of the worst performer is less than its final barrier value:
51,000 + [31,000 = the underlying return of the worst pesformer on the final valuation date)

If the securities ara not automatically redaemead prior to maturity and the final underbying value of the worst parformar on the final valuation date is lass than its final barrier value, you will receiva
significanthy less than the stated principal amount of your securitios, and possibly nothing, at maturity.

All payments on the securities are subject to the credit risk of Gitigroup Global Markets Heddings Inc. and Citigroup Ine.

Statad principal am

51,000 per sacurily

‘raliminary pricing

plarment:

Freliminary Pricing Supplarmant dated July 23, 2024




Citigroup Global Markets Holdings Inc.

Guaranteed by Citigroup Ine.

Hypothetical Interim Payment per Security Hypothetical Payment at Maturity per Security

Assurmes the securities have nat been automatically redeemed prior te maturity,

Valuation Date on which the Hypothetical Worst Underlying Returnon

Clasing Value of the Worst Hypothetical Payment at Maturity

' Premium Hypothetical Redemption Fina| Valuation Date
Perfarmer Equals or Exceeds 100.00% §1,417.50
Initial Underlying Value 5.0 $1.417.50
August 19, 2025 B.35% $1,083.50
25.00% 1,417.50
February 17, 2026 12.525% 51,125.25 -
0.00% £1,417.50
August 17, 2026 16,705 $1,167.00
«0,01% %1,000.00
February 16, 2027 20.875% 51,208.75
~100006E %1,000.00
August 16, 2027 25.05% 51,250.50
-10.01% 5899.90
February 16, 2028 29.225% £1,292.25
-25.000 750.00
August 16, 2028 33.40% 51,334,000 ?
February 16, 2022 I7.575% 51,375.75 L L
August 16, 2029 41.75% $1,417.50 sl szl
=100.008% 450.00

If the clesing value of the worst perfarmer is not greater than ar equal ta the initial underlying value an any interim
valuation date, then the securities will not be automatically redeemed prior to maturity and you will not receive a
premium following that valueation date,




Citigroup Global Markets Holdings Inc.

Guaranteed by Citigroup Ine.

Selected Risk Considerations

= You may lose a significant portion or all of your investrment. Unlike conventional debt securities, the
securities do not provide Tor the repayment of the stated principal ameunt at maturity in all
circurnstances. If the securities are not automatically redeamed prior to maturity, your payment at
maturity will depend on the final underlying value of the worst performer on the final valuation
date. If the final underhying value of the worst performer on the final valuation date is less than its
fimal barrier value, you will lose 1% of the stated principal amount of your securities for every 1% by
which the worst performer on the final valuation date has declined from its initial underlying value.
There is no minimum payment at maturity on the securities, and you may lese up to all of your
investrnent.
Your patential return an the securities is limited.

+  The securities do not pay interest.

*  The securities are subject to heightened risk because they have multiple underlyings.

* The return on the securities depends solely on the perfermance of the worst perfarmer, As a result,
the securities are subject to the risks of each of the underlyings and will be negatively affected if any
one underling performs pearky,

= Youwill be subject to risks relating to the relationship between the underlyings. The less correlated
the underhyings, the more likely it is that any one of the underlyings will perform poorly owver the
term of the securities. All that s necessary for the securities to perform poody is for one of the
underlyings to perform poorly.

+ Youwill not receive dividends ar have any ather rights with respect to the underlyings.

+  The securities may be autormatically redeamed prior to maturity.

*  The securities offer downside exposure, but no upside exposure, to the underlyings,

The securities are particulary sensitive to the volatility of the closing values of the underlyings on or
near the valuation dates.

The securities are subject ta the credit risk of Citigroup Global Markets Haldings Inc. and Citigroup
Inc. If Citigroup Global hMarkets Holdings Inc. defaults on its obligations under the securities and
Citigroup Inc. defaults on its guarantee obligations, you may not receive anything owed to you under
the securities.

= The securities will not be listed on any securities exchange and you may not be able to sell them
prier to maturity,

*  The estimated value of the sacuritiaz on tha pricing date will be lezz than the issue price. For mora
information about the estimated value of the securities, see the accompanyging preliminary pricing
supplement.

* The value of the securities prier to maturity will fluctuate based on many unpredictable factors,

¢ Theissuer and its affiliates may have conflicts of interest with you,

*  The U.5 federal tax conseguences of an imvestment in the securities are unclear.

The abowe surmmary of selected risks does not describe all of the risks associated with an investment in the
securities. You should read the accompanying preliminary pricing supplement and product supplement for a
more complete description of risks relating to the securities.

Additional Information

Citigroup Global Markets Holdings Inc. and Citigroup Inc. have filed registration statements [including the
accampanying preliminary pricing supplement, product supplement, underlying supplemeant, prospectus
supplement and prospectus) with the Securities and Exchange Commission ["SEC”} for the offering to which
this communication relates, Before vou invest, you should read the accompanying preliminary pricing
supplement, product supplement, underlying supplement, prospectus supplement and prospectus in those
registration staternents (File Nos. 333-270337 and 333-270337-01) and the other documents Citigroup
Global Markets Holdings Inc. and Citigroup Inc. have filed with the SEC for more complete information
about Citigroup Global Markets Haldings Inc., Citigrowp Inc. and this offering, You may abtain these
documents without cost by visiting EDGAR on the SEC website at www.sec.gov. Alternatively, you can
request these documents by calling toll-free 1-800-831-9146,

Filed pursuant to Rule 433

This affering surmmary does not contain all of the material information an investor should consider
before investing in the securities, This offering summary is not for distribution in isolation and must be
read together with the accompanying preliminary pricing sup 1t and the other documents
referred to therein, which can be accessed via the link on the first page.




