Citigroup Global Markets Holdings Inc.

Guaranteed by Citigroup Inc.

2 Year Market-Linked Securities Linked to the Worst of

RTY and SPX

Preliminary Terms

This summary of terms is not complete and should be read with the preliminary pricing supplement below

Citigroup Global Markets Holdings Inc.

Citigroup Inc

] The Russell 2000* Index (ticker: "RTY"] and the 58P 500" Index (ticker: "sPX"]
Pricing date July 15, 2024
‘valuation date July 15 2026
Maturity date: July 20, 2026

Return amount

51,000 x the underlying retumn of the worst performer = the upside participation rate

Upside participation rate:

100.00%

helamum return at maturity

At least 5272.50 per security [at least 27.25% of the stated principal amount) *

Maximum loss at maturity

550.00 per security [5.00% of the stated principal amount)

CUSIP /151N

17332MATL / US17332MATIR

For each underlying, its closing value on the pricing date

mitial underfying valus
Final under} fe:

For each underlying, its dosing value on the valuation date

Unedleriying retur

For each underlying, (i) its final wnderlying value minus nitial underying value, divided by (i} its initial
undertying value

Worst performear:

The underlying with the lowest underlying return

Payment at maturty

you will receive at maturity for each security you then hold:
= If the final underlying value of the worst performer is greater than its initial underhying
value: 51,000 + the raturn amount, subject to the maximum return at maturity
= Ifthe final underlying value of the worst performer is less than or equal to its initial
underiying value: 51,000 + (51,000 = the underlying return of the worst performer), subject
‘o the maximum loss &t maturity
If the worst performer depreciates from its initizl underfying value to its final underlying value, you
will be exposed to that depreciation up to the maximum boss at maturity. Yiou should not invest in the
saruities unbess you are willing and able to bear the risk of losing up to the maximum loss at maturity.
All payments on the securities are subject to the aredit risk of Citigroup Global Markets Holdings inc. and
Citigroup Inc.

Hypothetical Payment at Maturity per Security™

£2,000.00
$1,B00.00
$1.600.00
£1.400.00 31.,000.00
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1.200.00

51.,000.00

51,272.50 Marimum
Fayment ar Maturity

$800.00

Payment at Maturity per Security

$E00.00
5400.00

$200.00
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Underslying Feturn of the Weorst Performing Underlyimg

W The Worst Performing
Underlying
Hypothetical Worst
Underlying Return on

B The Securities

Hypothetical Security Hypothetical Payment

Stated prinopal amount:

71,000 per security

Prafiminary pricing
supplement

Preliminary Pricing Supplement dated July 2, 2024

* The actusl mazimum retum st matuity will be determined on the pricing date.

™ The disgram and the hypotheticals assume the lowest maximum retum ot meturity.

Valuation Date Return at Maturity
100.00% 27.25% 51,272.50
C S0.00% 27.25% 51,27250
27.25% 27.25% 51,27250
27 24% 27.24% 51,272 40
B 25.00% 25.00% 51,250 00
0.00% 0.00% 51,000.00
-5.00% -5.00% 555000
A -25.008 -5.00% 5350.00
-50.008% -5.00% 535000




Citigroup Global Markets Holdings Inc.

Guaranteed by Citigroup Inc.

Selected Risk Considerations

* Youmay nob receive any return on your investment in the securitios and may lose up to the maximum loss
at maturity.

+  Although the seeurities lirmit youwr lass ta the maximum loss at maturity, yeu may pevertheless sulfer
additional lasses on your investment in rezl value tarms if the worst performer daclings or does not
appreciate from its initial wnderlying value to its final underlying value.

* four poteatial return on tha securities |s limited.
* o The securities do nat pay interest,
*  The securities are subject to heightened risk beciause they hivee multiple underlyings.

* The return on the sacurities depends salely on the performance of the worst performar, As a result, the
securities are subject to the risks of each of the underlyings and will be negatieely affected iF any ane
underlying performs poorly.

*  Youwill be subject to risks relating to the relationship between the undeclyings. The less correlated the
underlyings, the more likely it is thet any one of the underlyings will parform poorly aver the term of the
securities. All that Is necessary for the securithes to perform poerly & for one of the underlyings to perform
poarhy,

. W will not receive dividends or haee any other rights with respect to the underlyings,

‘four payment at maturity depends on the closing value of the worst performer an a single day.

The securltias are subject to the credit risk of Citgroup Global Markets Holdings Inc. and Cltigroup Inc. If
Citigroup Global Markets Holdings Inc, defaults on its obligations under the secerities and Citigroup Inc,
defaults on its guarantes obligations, yau may not receive anything owed to you undar the securities.

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

* The estimated value of the secwrities 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
supplemant,

The value of the securitias prior to maturity will fluctuate based on many unpredictable factors.
* The Russell 2000° Index s subject to risks associated with small capstalization stocks.

* The ssuer and its affiliates may have conflicts of interest with you,

Additional Information

Citigroup Global Markets Holdings Inc. and Citigrowp Inc. have filed registration staternents (including the
accempanying preliminary pricing supplement, praduct supplement, underlying supplement, prospectus
supplement and prospectus) with the Securities and Exchange Commission (*SEC") for the offaring to which
this communicaticn relates. Before you invest, you should read the accompanying preliminary pricing
supplement, product supplement, underlying supplement, prospectus supplement and prospectus in those
registraticn statements (File Mos, 333-270327 and 233-270327-01) and the other documents Citigroup
Global Markets Haldings Inc. and Citigraup Inc. have filed with the 5EC for mare complete infarmation
about Citigroup Global Markets Holdings Inc., Citigroup Inc. and this offering. You may obtain these
dacuments without cost by visiting EDGAR on the SEC website at www sec.gov. Alternatively, you can
requast thase documents by calling toll-free 1-200-831-2146.

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
more complete description of risks relating to the securities.

This offering summary does not contaln 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
referred to therein, which can be accessed via the link on the first page.



