Citigroup Global Markets Holdings Inc.

Guaranteed by Citigroup Inc.

10 Year Autocallable Contingent Coupon Market-Linked
Notes Based on SPXF3EV6

Preliminary Terms

Hypothetical Interim Payment per Note

Hypothetical Underiying Hypothetical Payment

Return on Interim for Interim Valuation Hypothetical
This summary of terms is not complete and should be read with the pricing supplement below ; i
o o RUETE e Valuation Date Date Redemption
Issuer: Citigroup Global Markets Holdings Inc. 100.00% £1.006.25 Redeemed
Guarantar: Citigroup Inc. 75.00% 51,006.25 Redeemed
Underlying: The S&F 500 Futures 25% Edge Yaolatility £% Decrement Index [USD) ER” (ticker: 50.00% 51,006.25 Redeemed
TSPXFIEVE") [the “Index”)
TR T T 25.00% 51,006.25 Redeemed
Pricing date: Orctober 16, 2024
0.00% 51,006.25 Redeemed
Valuation dates: Monthly - e e - - -
-5.00% 56.25 Motes not redeemed
Maturity date: October 23, 2034
-10.00% %6.25 Motes not redeemed
Contingent cowpaon: 7.50% per annum, paid monthly only if the clasing value of the underlying is greater
than or equal to the coupon barrier on the related valuation date. Youw are not azssured -25.00% %6.25 Motes not redeemed
of receiving amy contingent coupon. -25.10% 50.00 Motes not redeemed
Coupon barrier: 755 of the initial underlying value ~50.00% 50.00 Notes nat redeemed
-75.00% .00 Mot ot red d
Automatic early redemption: If om any autocall date the clozing value of the underlying is abowve the initial 50 R I I CE R
underlying value, the notes will be automatically called for an amount equal to the -100.00% 50.00 Motes not redeemed

futocall dates:
CUSIP / I5IN:
Initial underiying value:

Underlying returm:

principal plus the related contingent coupon

Monthly on valuation dates baginning after two years
17333AL56 / US17333AL568
The dosing value of the underlying on the pricing date

On any valuation date, (current closing value - initial underlying value) [ initial
underlying value

Payment at maturib_;tif:nat
autocalled):

Staved principal amount:

Pricing Supplement:

If the notes are not automaticzlly redeemed prior to maturity, you will receive at
maturity, for each note you then hold, the stated principal amount plus the final
cantingent coupon payment, if applicable.

51,000 per note

Preliminary Fricing Supplement dated October 1, 2024




Citigroup Global Markets Holdings Inc.

Guaranteed by Citigroup Inc.

Selected Risk Considerations

. Although the notes provide for the repayment of the stated principal amount at maturity, you may neverthabess suffer a loss
on your investment in real vadue terme if you do not receive one or mone, of any contingent coupon payments,

2 The notes are riskier than notes with a shorter term.

. You will not receive any contingent coupan fallowing any valuation date on which the dlosing value of the underlying on that
waluation date is lass than the saupan barrier.

. The nates may be autematically redeemed prior to maturity, limiting your oppestunity to recsive contingent coupons i the
underiying pecforms in & way that would otherwise be favorable.

. The notes do not offer any upside exposure to the underdying.
H The notes are particularty sensitive ta the valatility of the clesing vahie of the underlving on of near the valuation dates.

H The notes are unsecured debt securities and are subject to the credit risk of Gtigroup Global Markets Holdings Inc. and
Citigroup bne. I Citigroup Global Markets Hobdings Inc. defaults on its obligations under the notes and Citigroup Ine. defaults
on its guarantese abligations, you may not receive anything owed to you under the notes.

' The nates will nat be lsted on any Securities exchange and you may nat be able to sell them priar to maturity.

. The estimated value of the notes on the pricing date will be less than the iksue prics. For mare information about the
ectimated value of the notes, see the accom panying preliminary pricing supplement.

- The vabue af the notes prios to matrity will fuctuate based an many unpredictable factars.
. The issuer and Bt affilistes may have conflicts of interest with you.

» The Indfex is highly risky because it may reflect highly leveraged exposure to the Underlying Futures Index and may
therefore experience a decline that is many multiples of any decline in the Underlying Futures Index.

2 The Index may realize significant losses if it i5 not consistently successful in increasing exposure to the Underkying
Futires [ndex in advance of increasas in the Underying Futures Index and reducing exposdre ba the Underlying
Futires Index in advance of declines in the Underlying Futures Index.

- The Index may be adversely affected by a time lag in s volatifity targeting mechanism.

= The Index may be adversaly affected by a “decay” effect.

The Underlying Futures Index s expected to underperform the S8P 5D0® Index because of an implicit financing cast.
= The perfaormance of the Index will be reduced by a decrement of 6% per annum.

¥ The Index may not fully participate in amy appreciation of the Underlying Futures Index,

The Index may perform |ess favorably than it woubkd if its volatility targeting mechanism were based on an alternative
wolstility measure, such ax actual realized volatility, rather than implied wolatility.

a The Index may significantly underperform the SEP SD0® ndex
= The Index has limited actual performance infermation.

2 An affiliate of ours participated in the develapment of the Index

The above summary of selected risks does not describe all of the risks associated with an investment in the notes.
You should read the acco ing preli ¥ pricing t and product supplement for 2 more complete
description of risks refating to the notes.

Additional Information

Citigrowp Global Markets Heddings Inc. and Citigroup Inc. have filed registration statemeants {including the accompanying
preliminary pricing supple ment, product supplemeant, underlying supplemeant, prospectus supplement and prospecties) with the
Securities and Exchangs Commigsion ["SECT) for the effering to which this communication relates. Befare you inwest, you shauld
read the apcompanying preliminary pricing supplement, product supplement, underlying supplement, prospectus supplement and
prospectus in these registration statements (File Nos. 333-270327 and 333-270327-01) and the ather documents Citigroup Global
Markets Haldings Ine. and Citigraup Inc. hawve filed with the SEC for more complete information about Citigroup Glabal Markets
Haddings Inc., Citigroup Inc. and this offering. You may obtain these decuments without cost by visiting EDGAR on the SEC website
atwiwiw sec gov. Alternatively, you can requedt these documents by calling toll-fres 1-300-831-9146.

Fibed purswant bo Rule 433

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



