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i : i+ i Hypothetical Payment at Maturity per Security™
3 Year Dual Directional Buffer Securities Linked to the YP Y P ¥
£2,000.00
Worst of INDU and NDX
£1,600.00
Preliminary Terms
This summary of terms is not complete and should be read with the preliminary pricing supplement below SE600:00
SOl i raarkets Holdin =
=i Citigroup Global slls E s1.a00.00 $1,000.00
Guarantor Citigroup Inc i Seated Principal Amount
Underlyings The Dow Jones Industrial Average™ (ticker: “INDU") and the Nasdag-100 Index” [ticker: "NDX") i A
Pricing date: Aupust 30, 2024 is%ifsn:m-
valuation date August 30, 2027 E
Maturity date: September 2, 2027 5 L0000 8
Upside retunn amounit: 51,000 x the underlying retumn of the worst performer = the participation rate =
Participation rate: At least 115.00%* £ $800.00
Absolute retum amount: 51,000 = the absolute valwe of the underlying return of the worst performer E_
Final buffer value For each underlying, 85.00% of its initial underhying value & $600.00
Buffer percentage: 15.00% Buffar Zana !
CUSIP J 151N 17332MMNQ3 / US17332MNQ32 340000 A 0o
nitial underiying value For each underlying, its closing value on the pricing date }
Final undertying value: For each underlying, its dosing value on the valuation date §200.00 i mn:::ﬂ,igmu‘ !
Underlying returm: For each underlying, (i) its final underlying value minus initial underlying value, divided by (i) itz initial ar Marurity h
uniderlying value sn.aag . & L
‘Worst performer The underlying with the lowest underlying return = E § § §$ g ﬁ § § §
Espeicil 2% iy - If the final underlying value of the worst performer is greater than or equal to its initial ' Underlying Return of the Waorst Performing Underlying
underiying value: 51 000 + the upside return amount
B The Worst Performi 2
*  [fthe final underlying value of the worst performer is less than its initial underiying value Undertying e B The Securities

but greater than or equal to its final buffer value: 51,000 + the absolute return amount

i A 1 Hypothetical Worst
*  If the final underlying value of the worst performer is less than its final buffer value: 51,000

Hypothetical Security  Hypothetical Payment

; Underlying Retur
+[$2,000 = (the underiying retum of the worst performer + the buffer percentage]] g I"’ g Redisis at Maturity
s [a] LX -
if the final underiying value of the worst performer is less than its final buffer value, which means that St e
the worst performer has depreciated from its initial underlying value by more than the baffer 50.00% 57.50% 51,575.00
percentage, you will lose 1% of the stated principal amount of your sacurities at maturity for every 1% by =
hich that o ifon b the buff : C 25.00% 28.75% 51,287.50
All payments on the sacurities are subject 1 the credit risk of Citigroup Global Markats Holdings Inc. and 5.00% 5.75% $1,057.50
Citigroup Inc.
Stated principal amount 51,000 per security 0.00% 0.00% 51,000.00
Prefiminary pricing Preliminary Pric nt dated July 26. 2024 B 7.50% 7.50% $1,075.00
supplement
" The actusl participation rate will be determined on the pricing date. -15.00% 15.00% £1,150.00
" The hypotheticals assume that the particiostion rate will be set at the lowest valus indicsted in this offering summary. -15.01% -0.01% £999.30
-25.00% -10.00% 5500.00
A -50.00% -35.00% 5650.00

-100.00% -25.00% 5150.00
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Selected Risk Considerations

¢ Youmay lose a significant portien of your investmeant, Your payrment at maturity will depend on the
final underlying value of the worst performer, If the final underlying value of the worst performer is
less than its final buffer value, which means that the worst performer has depreciated from its initial
underlying value by more than the buffer percentage, you will lose 1% of the stated principal
amount of your securities for every 1% by which that depreciation exceeds the buffer percentage.

= Your patential for pasitive return from depreciation of the waorst performer is limited.

The sacuritias do not pay interest.

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

*  The return on the securities depends solely an the performance of the waorst performer, As & result,
the securities are subject to the risks of each of the underlyings and will be negatively affected if any
one underlying parforms poorky.

+ You will be subject ta risks relating to the relationship between the underlyings. The less correlated
the underlyings, the more likely it is that any one of the underlyings will perform poorly over the
termm ef the securitics, Al that is necessary for the securities to perform pooarly is for one of the
underlyings to perfarm poorhy.

You will not receive dividends or have any other rights with respect to the underlyings.

o Your payment ab maturity depends on the casing value of the worst performer on a single day,

The securities are subject ta the credit risk of Citigroup Global Markets Holdings Inc. and Citigrous
Inc. If Citigroup Global Markets Holdings Inc. defaults an its obligations under the securitias and
Citigroup Inc. defaults on its guarantee obligations, vou may not receive anything awed to you under
the securities.

The securities will not be listed an any securities exchange and you may not be alle to sell them
priorto maturity.

*  The estimated value of the securities on the pricing date will be less than the issue price. For more
information about the estimated value of the securities, see the accompanying preliminary pricing
supplement.

The value of the securities prior to maturity will fluctuste based on many unpredictable factors.

v Theissuer and its affiliates may have conflicts af interest with you.

= The W5 federal tax consequences of an investment in the securities are unclear.

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 www, sec goy, Alternatively, you can
request these documents by calling toll-free 1-800-231-9146.

Filed pursuant to Rule 433

The above summary 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
mare complete description of risks relating to the securities,

This offering summary does not contain all of the material information an investor should consider
before invasting im 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
referred to therein, which can be accessed via the link on the first page.



