Citigroup Global Markets Holdings Inc.

Guaranteed by Citigroup Inc.

5 Year Autocallable Contingent Coupon Equity Linked
Securities Linked to SPXF3EV6

Preliminary Terms

Thiz surnmary of terms is not complete and should be read with the pricing supplement below

Hypothetical Interim Payment per Security**

Hypothetical Underlying Hypothetical Payment

Return on Interim for Interim Valuation  Hypothetical Automatic

lssisar Citigroup Global Markets Holdings Inc

Guarantar Citigroup Inc,

Underiyng: The 58P 506 Futures 35% Edge Valatiity &% Decrement Index (USE] ER (ticker: SEXFIEVA]
Pricing date: Dictoher 18, 2024

Waluation dates:

Manthly

Final u; an date:

Drctefier 18, 2029

haty

Orte@ier 33, 2039

Cantinganl coupoa:

Coupan barmier:

Final barrier

AL least 15.20% pes annum®, paid monthly only il the clasing value of the underlying is greater than ar
equal Lo its coupgan barrier on the related valuation date. You are nab assured of recaiving any contingent
COUPSN.

3 af the initial underlying valus
B0 af the initial undarlying walise

Autamatic parky redemiption;

If, an ary trading day during the autocall periad, the clasing value of the urderlying is greater than ar
equal ta the in uncerlying wales, each security you then hold will be autormatically called for
redemptian on the th uginess day immediately Fellowing that trading cay (the “automatic early
rederiptian date”| dor an amount in cash equal 1o the 51,000 stated grincipal amaunt. 1§ the closing walus
of the underkying is greater than or equal 1o the initial underlying valee on a trading day during the
autocall period that is aot a valuatien date, you will nat recelve any contingent coupon payment in
respect af the period fram and incleding the immediately preceding contingent coupan payment date o
but excluding the autamatc earky redemption date,

Avtacall perind

The peried fram and incleding Agril 18, 2025 to kut excluding the final valuation date

CUSIP / 1SIN:

173334PC7 S US1T333APCT0

Initial underlying value:

The clasing value an the pricing date

Fimal underlying value:

The closing valwe on the final valuation date

Undarking returmn;

[Current ¢lasing value - initial underking value) £ initial underlying value

Fayment at maturity {if not autacalled):

= If the final pnderkying valup & greater than or equal ta the firal barrier: 51,000

= IF the final underfying value i less than the final barrier value: 51,000 + [($1,000 = the underlying
return o the final valustion date)

If the secwrities are not avtamatically redeemed priar ta maturity ard the final underbing walee i less
than the final barrier wailue, you will receise significantly ks than the stated princpal amount of your
securities, and passibly nothing, at maturity, ard pou will not raceive any contingent coupan payment at
maturing.

Stated principal armount:

51,000 par security

Pricing Supplament

Freliminary Pricing Supplement dated Octaber 9, 3034

*The actual contingent coupon rate will be determined an the pricing date,
**The hypotheticals assume that the contingent coupan will be set at the lowest valug indicated in this offering summarny.
*** Assumes the securities have not been previoushy redeemad on any trading day during the autocall period.

Valuation Date Date Early Redemption***
100.00% £1,012 667 Redeemead
50.00% $1,012.667 Redeemed
20000% %1,012.667 Redesmead
0,00% $1,012.667 Redeemed
-L0L00% 512,667 Securities not redeemed
- 200005, 412,667 Securities not redeemed
-30.00% 312,667 Securities not redeermed
=30, 105 50.00 Securities not redeemead
-50,00% 50.00 Securities not redeemed
-100.00% 50.00 Securities not redeemed

Hypothetical Payment at Maturity per Security

Assumes the securities have not been automatically redeemed prior to maturity
and does not include the final contingent coupan payment, if any

Hypothetical Underlying

Return on Final Valuation Hypothetical Payment at

Date Mlaturity
100.005 51,000.00
70.00% £1,000.00
50.00% 51,000.00
20.00% 51,000.00

0.00% 51,000,000
-10.00% 51,000.00
-40.00% 51,000.00
-40.10% $599.00
-70.00% 5300.00

-100.00% 0,00




Citigroup Global Markets Holdings Inc.

Guaranteed by Citigroup Inc.

Selected Risk Considerations

= Youmay lose a significant portion or all of your investment, Unlike conventional debt securities, the
securitios doe nat provide for the repayment of the stated principal amount at maturity in all
circumstances, If the securities are nat automatically redeemed prior to maturity, your payment at
maturity will depand on the final underlying value. If the final underlying value is less than the final barrier
value, yvou will lose 1% of the stated principal amount of your securities for every 1% by which tha
underlying has declined from the initial underlying value. There is no minimum payment at maturity on
the securnities, and you may lose up to all of your investment.

= vou will net receive any contingent coupon following any valuation date on which the chasing value of the
underlying on that valuation date is less than its coupon barrier,

*  The securitias may be automatically redeamed prior to maturity, limiting your opportunity to raceive
contingent coupons if the underlying performs in a way that would otherwise be favorabla.

= If the securities are automatically redeemed on a trading day during the autocall period that is not a
valuation date, you will net receive any contingent coupon payment an the automatic carly redemption
date.

= The securities affer downside exposure, but no upside exposure, to the underlying.
- The securities are particularly sensitive to the volatility of the closing value of the underlying on or near
the valuation dates and the trading days during the autocall period,

= The securities are unsacured debt securities and are subject to the credit risk of Citigroup Global Markets
Haldings Inc. and Citigroup Inc. IF Citigroup Global Markets Holdings Inc. defaults on itz obligations under
the securities and Citigroup Inc. defaults on its guarantee obligations, you may not receive anything owed
to you under the securities,

= The securities will not be listed on any securities exchange and you may not be able to sell them prios to
maturity.

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

= Thevalue of the securities prior ta maturity will flectuate based en many unpredictakle factors
= Theissuer and its affiliates may have conflicts of interast with yvou.
= The U5 faderal tax consequences of an investment in the securities are unclear.

= The Index is highly risky because it may reflect highly leveraged exposure 1o the Undeslying Futures Index
and may therefore experience a decline that is many multiples af any decling in the Underlying Futures
I,

*  TheIndex may realize significant losses if it is not consistently successful in increasing exposure to the
Underlying Futures Index in advance of increases in the Underlying Futures Index and reducing exposure
to the Underlying Futures Index in advance of declines in the Underlying Futures Index,

= The Index may be adversely affected by a time lag in its volatility targeting mechanism.

*  The Index may be adversely affected by a “decay” effect.

= The Underlying Futures Index is expected to underparform the S&F 5007 Index because of an implicit
financing cost,

= The performance of the Index will be reduced by a decrement of &% per annum.

= TheIndex may not fully participate in any appreciation of the Underlying Futures Indes.

= The Index may perform less favorably than it would if its volatility targeting mechanism were based on an
alternative volatility measure, such as actual realized volatility, rather than implied velatility.

= The Index may significantly underperform the S&P 5007 Index.
*  The Index has limited actual performance information.
= An affitiave of aurs participated in the development of the Index,

Additional Infarmation

Citigroup Global Markets Holdings Inc, and Citigroup Inc, hawve filed registration statements {including the
accarmpanying preliminary pricing supplerment, praduct supplement, underlying supplerment, prospectus
supplerment and prospectus) with the Securities and Exchange Commission |“SEC*) for the offering to which
thiz communication relates, Before you irest, you should read the accompanying preliminary pricing
supplernent, praduct supplement, underlying supplement, prospecths supplement and prospectus in those
registration statements [File Mos. 333-270327 and 333-270327-01) and the other docurments Citigroup Global
Pdarkets Haoldings Inc. and Citigroup Inc. have filad with the SEC for more complete information about
Citigroup Global Markets Holdings Inc, Citigroup Inc, and this offering. You may obtain these documants
witheut cost by visiting EDGAR on the SEC website at wwwsec.gov. Alternatively, you can reguast these
documents by calling toll-free 1-500-831-9145.

Filed pursiant to Rule 433

The above summary of selacted 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
maore complate description of risks relating to the securities.

This offering summary does not contain all of the material information an investor should consider
before investing in the securities. This offering summary is not fior 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.



