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i i+ : hetical Payment at Maturity per Security™
1.5 Year Market-Linked Securities Linked to CIISDASN Hypot ¥ ty p tY
e §2,200.00
Preliminary Terms
£7,000.00
This summary of terms is not complete and should be read with the preliminary pricing supplement below
isEeT: Citigroup lobal Markets Holdings Inc. §1 BOD.00
Guarantor Citigroup Inc
Index The Citi Dynamic Asset Selector 5 Excess Return Index [ticker: "CIISDASN") Z51,600.00
Pricing date: August 27, 2024 3
waluation date February 37, 2026 % %1,400.00 sntugﬂgﬁgmnum
Maturity date: March 4, 2026 & ™ Return Amount
Upside participation rate: 150,008 to 175.00%" Z31,200.60
CUSEP [ 15IM: 17332M5M7 / US17332M5M72 E
initial index level: The diosing level of the Index on the pricing date : FLO000.00
Final imdex level: The daosing level of the Index on the valuation date &
index return: |Final index level - initial index level) / initial index level 2 3B00.00
Return amount: if the final index level is greater than the nitial index lavel: E o
51,000 = the index retum = the upside participation mte '
if the final index leve! is less than or equal to the inttial index level: 5400.00
sa -
all payments on the securities are subject to the credit risk of Citigroup Global Markets Holdings Inc. and AP B
Citigroug Inc. 50 N ) )
Payment at maturity: you will receive at maturity for each security you then hold, the stated princpal amount plus the return ﬂdg § § % § §
amount, which will be either zero or positive =1
Stated principal amount: 51,000 per security index Return
Preliminary pricng Preliminary Pricing Suj nt dated july 31, 2024
supplement: B The [ndesx N The Securities
" The actuel upside participation rate will be determined on the pricing date. H?DDthETiCEl Index
~ The hypotheticals sssume that the upside participation rate will be set at the lowest value ingicated in this affering summary. Return on Valuation H\l'pOtE'IEtI cal Hypothﬂticai
Date Security Retum Payment at Maturity
50.00% 75.00% 51,750.00
B 25.00% 37.50% 51,375.00
5.00% 7.50% 51,075.00
0.00% 0.00% 51,000.00
-25.00% 0.00% 51,000.00
A -50.00% 0.00% 51,000.00

-100.00% 0.0:0% 51,000.00
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Key Features of the Index

"

-

Created by Ctigroup Glabal Markets Limited and launched on June 13, 2006,

Tracks the hypothetical perfarmance of & rules-based imvestment methodology that, on each Index
Gusiress Day, seeks to identily current LS. squity market conditions as falling within ane of feuer possible
“Market fegimes” based on trand and volatility Signals. Depending on the identifled Market Regimea, Index
exposure is allocated to one of three possible hypothetical immestrment “Portfolios”, each cansisting of
varying degrees of exposure to the following two “Constituents™:

SEF 200 Futures Excess Retunn Index (“IU.8. Equity Futures B

Constituent”] E-muini 5&P 500 Futures SRP 00 Index
SBP 10-Year U5, Treasury Mate Futures Excess Return W-¥ear L5, Treasry Mote 10-vear L5,
Incdese [ *UL5. Treasuny Futures Constituent™] Futuras Treasury Motes

Each Constituent tracks a hypothetical investment, ralled guarterly, in the nearest-to-expiration futures
contract on the Reference Asset indicated in the table above,

The Index ralies en backward-looking trend and volatility Signals te determing which Market Regimae is
currenthy in effect and, in wrn, which Portfolio to track until there is 2 change in the Market Regirme (the
Portfialio tracked at any time referred to as the "Selected Portfolio”).

On each Indax Business Day, the Index caloulates:

= Trend Signal: The trend of the performance of the US, Equity Futures Constiluent cver a look-back period of
21 Index Business Days (approximately one month), measored by a linear regression methodology. The Trend
Signal will be eithar “upward” or “downward”.

= valatility Slgnal: The realized volatility of the U5, Equity Futures Constivwent over a lookiback period of 63
Index Business Days (aporoximately three moenths)

The following table indicates the Market Regime that will be igeatified for each possible combination of
Signals and, for each Market Regime, the corresponding Portfolic that will be selected as the Selacted
Portfelio te be tracked until the next change in Market Regime,

Trend Signal; Equity-Focuzed Particlio
UpracardWolatiFuy stable-Tranding Up - L5, Equany Fuauines Constiuent: 65 66%
Sgnal: £ 15% - 115, Treasuey Fulunes Constituent: 33.33%
TrendlSignal:
Upardd\elatilty ﬂ"“au&m"""‘ ntermedinte Porfal
Sgnal: = 155 u rermedinte Foaralic )

- - - W5, Cquity Futures Canstifuent: 3333%
Trend Signal: Stable-Trendi
Deerraard Wedatility D:w" renting - L5, Treasury Futunes Constinient; 65,66%
Sl = 15% "
Trend Signal: Treasury Perthoko

LinssabdeTrends

D rd Vdasility D;:: AL - L5, Equity Futures Canstftuent: 00
Sgnal: = 15% - LS. Treasury Eutures Constibuent: 100,005

If tha Trand Signal fails to meet a test of statistical significance, then & change in Market Ragima will not
occur and the Selected Portfalio will not change, ewenif the Signals otherwise call for a change,

Indes fee of 0B5% per annum i deducted daily fram Index perlormance.
“Wolatility target” feature may reduce Index exposure to Selected Portfolio if and as necessary o maintain a

I1-day realized volatility £ 5%. 1F the Index expoiure to the Selected Portlolio is less than 100%, the
differance will be hypothetically allecated to cash [accruing no intersst).

Selected Risk Considerations

* Yo may nob receive ary relurn o0 your fvestrmant in the securiies, You will recaive a positive raturn on
wour investrent in the sacurities only if the Index appreciates from the indtial index level o the final indax
lewel. if the final index level is less than or equal to the initial index level, vou will recense anly the stated
principal amount for each securityyou held at maturity,

® The securitie:do nol pay interest,
*  ¥our payment at materity depends on the closing level of the index an a single day.

= The securities are subject 1o the credit risk of Citigraup Global Markets Holdings Inc. and Citigroup Iac. 1f
Citigroup Global Markets Holdings Inc. defaults on its ehligations under the securities and Citigroup Tnc.
defaults an its puaranter ohligations, yow may not recens anything owed to you under the securities,

* Saleof the securities priar Lo materity may resultin a loss of principal.

* The securiticswill not be listed on any securities exchange and yau may nat be ahle ta sell them priar ta
matirity.

= The estimated value of the securities on the pricing date will be less than the ssue price, For more
information about the estimated value of the sepuritles, see the sccompanying preliminary pricng
supplement,

= Thevalue of the securities prior to maturity will fluctuate based on marry unpredictable facters.
*  The issuer and d= affiliates may have condlicts of interest with yaw,

= The Indesis a trend-following indes and is subject o the imitations inherentin 21 trend-fallowing
rrathodologies, including the fact that past performance s no guarantes of future performance,
Furthermone, the Index's trend-following methodolegy may be unseccessful cven if past trends do prave to
b indicative of futere pericemancs, because the Trend Signal rmay not acourately capture the trend or the
Indlex gy nak change its Selected Partfolie quickly enough in response 1o champes in the Market Regime.

* Each Carstituentis a futures-based index and is therefore expected to reflect the implicit cost of a financed
position in its Reference Asset. This implict finandng cast will adversely affect the level of each Canstituent
and cause each Corstitient to underperlarnm its Relerence Assel, Avy inerease in markel interest rates will be
expected to inorease this implicit financimg cost and will further adversely affect the performance of the
Constituents and, therefoee, the performance of the Indesx.

* Tha Irndex fulas limit the sxposars the Index may have to the LS, Equity Putures Canstituent and, a5 a result,
the Iince is likely 1o significantly underperlonm eouities in fging equity markets.

* The Indes will have significant expasure te the L5, Treasury Futures Canstituent, which has limited retum
potential and significant downside patential, particularly in times aof rising interest rates,

= Thevalatility-taipeting feature significantly reduces the petential for Index pains. At any time when the Indeax
has less than 100% exposure te the Selected Fortfolia, the Index will participate in enly 3 bmited degree of the
perfarmance of the Selected Portfolio,

= The Indes's alocation methadolepy: may nat be suooesalul il the LS, Equity Fulures Constiluent and the U5,
Treasury Futures Constituent decline at the same time.

*  The Index may Fail ta maintain its valatility target. Because there is o time lag inherent in the Index's walatility
targeting feature, the Index may retain significant exposure ta the LS Equity Futures Constituent long after a
period of heightened volatility bas begun, which may resultin significant Index. declines.

* The performance of the index will be reduced by an index foo.
= The Indexwas launchad on June 13, 2006 and, therefore, has a limited perfarmance histarg.

*  The Index fallews fiked rules and will not be actvely managed.

The abowe summary of selected risks does not describe all of the risks associated with an investment in
the securities. You should read the accompanyling preliminary pricing supplement and index supplement
for @ more complete description of risks relating to the securities,
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Additional Information

Citigroup Global Markets Holdings Inc. and Citigroup Inc. have filed registration statements {including the
accempanying preliminary pricing supplement, index supplement, prospectus supplement and prospectus) with
the Securities and Exchange Commission {"SEC”) for the offering to which this communication relatez. Before you
inwest, you should read the accompanying preliminary pricing supplement, index supplement, prospectus
supplament and prospectus in those registration statements (File Mos. 333-270327 and 333-270327-01) and the
other documents Citigroup Global Markets Holdings Inc. and Citigroup Inc, have filed with the SEC for more
complete infermation about Citigroup Global Markets Holdings Inc., Citigreup Inc. and this offering, You may
obtain these documents without cost by visiting EDGAR an the SEC website at www sec gaw, Alternatively, you
can reguest these documents by calling toll-free 1-800-831-9146.

Filed pursuant to Rule 433

This offering summary does not cantain 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 supplement and the other documents referred to
therein, which can be accessed via the link on the first page.



