Citigroup Global Markets Holdings Inc.

Guaranteed by Citigroup Inc.

10 Year Autocallable Market-Linked Notes Linked

to SPXF3EV6 Hypothetical Payment at Maturity*
Preliminary Terms
This summary of terms is not complete and should be read with the pricing supplement below E 52400
B 522w
lssuer: Citigroup Global Markets Holdings Inc. e
i FEOW L
Guarantor: Citigroun Ine,
£ 5150
Underlying: The S&P 500 Futures 35% Edge Volatility 6% Decrement Index (USD) ER {Ticker: ST
SPRFIEVE] (the "Index™)
@
Pricing date: ODctober 16, 2024 L)
“aluation dates: Cuarterly, beginning after approximately twa years g L
£1.0m
Final valuatien date: October 23, 2034 g‘ $ |
" S50
Maturity date: October 26, 2034 E . $1,000.00 |
Autamatic early redemption: If, an any valuation date prior to the final valuation date, the closing value of the 5 ,mmm i
underlying is greater than or equal to the initial underlying value, the notes will be g 5400 |
automatically redeemed for 51,000 plus the premium applicable ta that valuation = 200 |
date. = - :
CUSIF / 1SIM: 17333AELS / US17333AEL98 SI00% B0% GE60% D% W20 0% 0% 0% B BOSH  100% 1205
- - Percentage Change in Closing Value of Undertying frem Pricing Cate to Final Valuation
Initial underlying value: The closing value of the underlying on the pricing date mThe Neles  m The Underhying
Final underiying value: The closing value of the underlying on the final valuation date
Premium: 10.00% of the stated principal amaunt per annum e e e e T D

Payment at maturity (ifnot = If the final underlying value is greater than or equal to the initial underlying
autacalled prior o maturity):  walue: 51,000 + the premium applicable to the final valuation date

= If the final underlying value is less than the initizl underlying value: 51,000

All payments en the notes are sulyject ta the credit risk of Citigreup Global Markets
Heldings Inc. and Citigroup Inc.

Stated principal amount: 51,000 per note

Pricing supplement: Preliminary Pricing Supplement dated September 30, 2024




Citigroup Global Markets Holdings Inc.

Guaranteed by Citi

Selected Risk Considerations

= You may not receive any return on your investment in the notes,
= The notes are riskier than notes with a shorter term,
= The notes do not pay interest,

= Your potential return an the notes is imited e the applicable premium payable vpon autamatic early redermption
ar at maturity,

= The notes may e automatically redesmed prior to maturity, imiting the term of the notes.

= Although the notes provide for the repayment of the stated principal amount at rmaturity, you may neverthebegg
suffer a loss on your investrment im real value terms.

* The perfarmance of the notes will depend on the clozing values of the underlying solely on the valuation dates,
which makes the notes particularly sensitive to wolatility in the clasing walees of the underlying on or near the
valuation dates.

= The notes are subject to the credit nsk of Citigroup Global Markets Holdings Inc. and Citigroup Inc. If Citigroup
Global Markets Holdings Inc, defaults on its abligations under the notes and Citigrowp Ing, defaults onits guarantae
abligations, you may net receive anything cwed toyou under the notes,

= The notes will not be listed on any securities exchange and you may not be able to sell them prior to maturity.
* Lale of tha notes prior to maturity may rasult in a loss of principal.

= The estimated value of the notes on the pricing date is less than the issue price, For more informaticn about the
estimated valee of the poles, see the accompanying preliminary pricing supplemsnt.

¢ Thewvalue of the notes prior to rmaturity will fluctuate based on many unpredictable factors.
+ Theissuer and its affiliates may have conflicts of interast with you,

* The Index is highly risky because it may reflect highly leveraped exposure to the Underlying Futures Index and may
tharefore experience & decline thal i many multiples of any decline in the Underhying Futures Indes.

= The Index may realize significant losses if it is not consstently successful in increasing expasure to the Underlying
Futuras Index in advance of increasas in the Underlying Futeres Index and reducing exposure to the Underlying
Futures Index in adeance of declines in the Underiying Futures Indes,

= The Index may be adversely alfected by a time lag in its volatility targeting mechanism.
= The Indax may be adversely affected by a “decay” effect.

+ The Underlying Futures Index is expected to undergarform the S&P 500% Index becavusa of an implicit financing
cost,

= The perfarmanes of the Indes will be reduced by o decrement of 5% per ann

T1.
= The Index may not fully participate in any appreciation of the Underlying Futures Index.

= The Indax may perform less favorably than it would If its volatility targeting mechanism were basad on an
alternative volatility measura, such as actual realized volatility, rather than implied volatility,

= The Index may signiticantly undergerform the 55&P S00% Index,
* The Index has limited acteal performance information.
«  Anaffiliabe of ours participated in the development of the Index.

*  Changes that affect the Index may affect the value of your notes.

Additional Information

Citigroup Global barkets Holdings Inc and Citigroup Inc. have filed registration statements (including the
accormpanying preliminary pricing supplernent, product supplament, underlying supplement, prospactus
supplerment and prospectus) with the Securities and Exchange Commission ("5EC") for the offering to which
this communication relates. Before you invest, you should read the sccormpanying preliminany prcing
supplarment, praduct supplament, underfying supplement, prospectes supplement and prospectus in those
registration staterments (File Mos, 333-270327 and 333-270327-001) and the other documents Citigroup Global
Markets Holdings Inc. and Cltigroup Inc. have filed with the SEC for more complete information about
Citigroup Global Markets Holdings Inc., Citignowp Ing. and this offering. You may obtain these documents
withaul east by visiting EDGAR on the SEC website at wrw . sec.gov. Allermatively, you can regquest these
documents by calling toll-free 1-800-231-9144.

Filed pursuant to Rule 433

The above summary of selected risks does not describe all of the risks assoclated with an investment in the notes.
¥ou should read the accompanying preliminary pricing supplement and preduct supplement for a more complete
deseription of risks relating to the notes.

This offering summary does not contain all of the material information an investar should consider
before investing in the notes. This offering sumrmary is not for distribution in iselation and must be
read together with the accompanying preliminary pricing supplement and the other documents
refarred to thereim, which can be accessed via the link on the first page.



