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1.5 Year Callable Contingent Coupon Securities Linked
to the Worst of RTY and SPX

Hypothetical Interim Payment per Security”™

tical Payment for Interim
Valuation Date™™"

Hypothetical Worst Underlying Return
on Interim Valuation Date

Hype

Preliminary Terms e T
This summary of terms is not complete and should be read with the preliminary pricing supplement below
COUET Citigroup Global Markets Holdings Inc. 0D 58.625
Suarantor Citigroug Inc 25 00% 58625
Underhyings The Russall 2000 Indax [ticker: “RTY") and the SEP 500° Index [ticker: "SPX")
Pricing date: July 31, 2024 0.00% $B.625
waluation dates Kaonthby
Maturity date: February 5, 2026 it i
Contingent Coupmon. At least 10 35% per annum®*, paid monthly onlby if the closing value of the worst performer is greater than -20.01% 50.00
or equal to its cowpon barrier value on the related valuation date. You are not assured of receiving any
contingent coupor. -25.00% 50.00
Coupon barrier valee For each underlying, 80.00% of its initial undariying value _S0.00% £0.00
Final barrier vaiue For each undertying, 80.00% of its initial underlying value
Redemption ‘we may call the securities, in whole and not in part, for mandatory redemption on any potential -75.00% 50.00
redemption date upon not less than three business days’ notice e, 0.00

Potential redemption dates:

ronthly on valuation dates beginning after six months

CUSIP [ 151N

17332MECT { US17332MECT2

nitial underlying value

For each underiying, its closing value on the pricing date

Final underiying value:

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

Underbying return:

For each underlying on any valuation date, (i) its current closing value minus initial underlying value,
divided by [ii] its initial underlying value

‘Worst performer-

on any valuation date, the underlying with the lowest underlying return

Payment at maturity.

*  Ifthe final underlying value of the worst performer is greater than or equal to its final
barrier value: 51,000
*  Ifthe final underlying value of the worst performer is less than its final barrier value:
51,000 + (51,000 = the underkying return of the worst performer on the final valuation
date)
If the securities are not redeemsed prior to maturity and the final underlying value of the worst performer
on the final valuation date is less than its final barrier value, you will receive significantly less than the
stated principal amount of your securities, and possibly nothing, &t maturity, and you will not receive any
contingent cowpon payment at maturity.
All payments on the securities are sulbject to the credit risk of Citigroup Global Markets Holdings Inc. and
Citigroup Inc

Hypothetical Payment at Maturity per Security
Assumes the securities have not been redeemed prior to maturity and does not include the
final contingent coupon payment, if amy.

Hypothetical Worst Underlying Retum

T : Hypothetical Payment at Maturity
on Final Valuation Date

Stated principal amount

51,000 per security

Prefiminany pricing
supplemant

Preliminary Pricing Supplement dated July 22, 2024

" The actusl contingent coupon rate will be determined on the pricing date.

" e hypotheticals assume that the contingent coupon will be set at the lowest value indicated in this offering summary.

*** Aszumes the serurities e not besn previously radeemed on any interim walustion dake

100.00% $1,000.00
50.00% $1,000.00
25 00% $1,000.00
0.00% 51,000.00
-20.00% 51,000.00
-20.01% $733.90
-25 00% 5750.00
-50.00% 5500.00
-75.00% 5250.00
-100.00% 50.00




Citigroup Global Markets Holdings Inc.

Guaranteed by Citigroup Ine.

Selected Risk Considerations

f 0 You may ks a significant portion or all of your investmant, Unlike conventicnal debt securitios, the
sacurities do not provide for the repayment of the stated principal amount at maturity in all circumstanceas,
If tha securities are nok redeermed prior to maturity, your payment at maturity will depend on the final
underlying value of the waorst performaer on the finalwalustion diste, IFthe final underlying value of the
worst parformer on the final valuation date is less than its final barrar value, you will lose 1% of the statad
principal amount of your sacurities for avery 1% by which the worst performer an the final valuation date
has daclined from its initial underlying value, Thenz is na minimum payment at maturity on the securities,
aned you riay lose up to all of your investmeant.

= Youwill not receive any contingent coupon following any valuation date on which the cosing value of the
worst parformer an that valuation date is less than its coupon barrier walue.

f W may redesm the securities at sur aption, whickh will lirmit your ability 1o receive the cantingent coupan
PayTants.

#  The securities are subject to heightened risk because they have maltiple underlyings,

*  Tha retern on the securities depends solely on the performance of tha worst performar, As a result, the
securitiog are subject 10 the risks of each of the wnderlyings and will be negatively allected il any ane
underlying parfarms poorly.

s Youwill be subject to risks relating to the relationship between the underlyings, The less correlated the
underlyings, the mare lkely It s that any one of the underlvings will gerform poorly over the term of the
securities, All that is necessary for the securities to perform poarly is for one of the underlyings to perform
poarky.

* Tha securities offer downside exposure, but no vpside exposure, to the undarlyings.

= The securities are particularty sensitive to the volatility of the closing walues of the underlyings on or near
the valuation dates,

Tha securities are subject te the credit risk of Citigroup Global Markets Holdings Inc. and Citigroup Inc. If
Citigroup Global Markets Holdings Inc. defaults on its obligations under the securities and Citigroup Inc,
defaults on its guarantes obligations, you may not receive anything owed 1o you under the securities.
The sacurities will not be listed on any securities exchange and you may not be able to sell them prior to
maturity.

+ The estimated value of the seourities on the pricing date will e g than the issue price. For more
Information about the estimated value of the securlties, see the accompanying preliminary pricing
supplemeant
The valua of the securitias prior to maturity will fluctuate based on many unpredictable factors.

* The Aussell 2000° Index s subject to risks associated with smazll capltalization stocks.

*  Theissuer and its affiliates may have conflicts of interest with you,
* The US. federal tax consequences of an investrment in the securities are wunclear.

Additional Information

Citigroup Global Markets Holdings Inc. and Citigroup Inc. have filed registration statements {including the
accempanying preliminary pricing supplement, praduct supplement, wnderbing supplement, prospectus
supplement and prospectus) with the Securities and Exchange Commission ["SECY) for the affering to which
this cormmunication relates. Before you invest, you should read the accompanying preliminary pricing
supplement, product supplement, underlying supplement, prospectus supplement and prospectus in those
registration statements (File Mos. 333-270327 and 333-270327-01) and the other documents Citigroup
Global Markets Haldings Inc, and Citigraup Ing, have filed with the SEC for more corm plete infermation
about Citigroup Global Markets Holdings Inc., Citigroup Inc. and this offering. You may obtain these
docurments without cost by visiting EDGAR on the SEC website at wwew sec gov, slternatively, you can
request these documents by calling toll-free 1-800-231-9146.

Filed pursuant to Rule 433

The abowe summary of selected risks does not describe all of the risks associated with an investment in the
securitles. You should read the accompanylng preliminary pricing supplement and product supplement for a
mare complete description of risks relating to the securities,

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



