SUBMITED VIA CFTC PORTAL

Secretary of the Commission

Office of the Secretariat

U.S. Commodity Futures Trading Commission
Three Lafayette Centre

1155 21st Street, N.W.

Washington, D.C. 20581

Re: KalshiEX LLC. Weekly Notification of Rule Amendments Pursuant to Regulation 40.6(d)

Dear Madam or Sir,

Pursuant to Commodity Futures Trading Commission Regulation 40.6(d), the Exchange submits
this weekly notification of the following rule amendments effective during the week of December
19, 2021 to December 25, 2021.

Rule changes relating to the following rules [ CASE, CHIHIGH, EUCOV, FRM, GAS, LCASE,
MTA, NHIGH, NYCDN, PLEAVE, RAINNYC, RAINSEA, SCASE, TSAW, VARIANT, VAXMAND ]
and relating to the following products [ How many new COVID cases will there be in a given day?
, What will the high temperature be in Chicago? , What will the COVID-19 caseload be in
{country}?, Will the 30-Yr FRM be above {interest rate}? , What will average gas prices be? ,
LCASE , “Will weekly average subway ridership in New York City be above {count}?” , What will
the high temperature be in Central Park? , Will indoor dining be closed in NYC? , Will a paid
parental leave law become law? , How much will it rain in NYC? , How much will it rain in
Seattle? , What will the average of new COVID cases in area be? , How many people will be
screened by the TSA on average this week? , Will variant make up percentage of U.S. COVID-19
cases? , Will the injunction against the OSHA vaccine mandate remain? ] were amended as noted
in detail below:

¢ Changes made to ticker CASE (Category: Economic/Demographic Measure - US Govt,
Product Name: How many new COVID cases will there be in a given day?) to update the
strike price and contract duration in conformity with the contract's established listing cycle.
The changes are:

CASE-099
Date: December 20, 2021
Count: 210,000

CASE-100
Date: December 21, 2021
Count: 165,000

¢ Changes made to ticker CHIHIGH (Category: Weather/Climate, Product Name: What will
the high temperature be in Chicago?) to update the strike price and contract duration in
conformity with the contract's established listing cycle. The changes are:

CHIHIGH-177
Date: December 20, 2021
Degrees: 41

CHIHIGH-178
Date: December 20, 2021
Degrees: 43

CHIHIGH-179
Date: December 21, 2021
Degrees: 41



CHIHIGH-180
Date: December 21, 2021
Degrees: 43

CHIHIGH-181
Date: December 22, 2021
Degrees: 31

CHIHIGH-182
Date: December 22, 2021
Degrees: 33

CHIHIGH-183
Date: December 23, 2021
Degrees: 44

CHIHIGH-184
Date: December 23, 2021
Degrees: 46

CHIHIGH-185
Date: December 24, 2021
Degrees: 54

CHIHIGH-186
Date: December 24, 2021
Degrees: 56

CHIHIGH-187
Date: December 25, 2021
Degrees: 53

¢ Changes made to ticker EUCOV (Category: Economic/Demographic Measure - non-US Govt,
Product Name: What will the COVID-19 caseload be in {country}?) to update the strike
price and contract duration in conformity with the contract's established listing cycle. The
changes are:

EUCOV-004

Date start: December 22, 2021
Date end: December 28, 2021
Country: Germany

Number: 35,000

Expo Date: January 07, 2022

EUCOV-005

Date start: December 22, 2021
Date _end: December 28, 2021
Country: France

Number: 56,000

Expo_Date: January 07, 2022

EUCOV-006

Date start: December 22, 2021
Date end: December 28, 2021
Country: Italy

Number: 28,000

Expo Date: January 07, 2022

¢ Changes made to ticker FRM (Category: Economic/Demographic Measure - US Govt,
Product Name: Will the 30-Yr FRM be above {interest rate}? ) to update the strike price and



contract duration in conformity with the contract's established listing cycle. The changes
are:

FRM-022

Count: 3.05

Date: December 30, 2021

Note: The Last Closing Date is December 29, 2021 at 8:00 PM.

Changes made to ticker GAS (Category: Economic/Demographic Measure - US Govt,
Product Name: What will average gas prices be?) to update the strike price and contract
duration in conformity with the contract's established listing cycle. The changes are:

GAS-028

Date: December 27, 2021

Count: $3.229

Note: The Expiration Date is December 28, 2021 at 10:00 AM

Changes made to ticker LCASE to update the strike price and contract duration in
conformity with the contract's established listing cycle. The changes are:

LCASE-006
Date: February 01, 2022
Count: 350,000

LCASE-007
Date: February 01, 2022
Count: 450,000

LCASE-008
Date: February 01, 2022
Count: 500,000

LCASE-009
Date: February 01, 2022
Count: 600,000

Changes made to ticker MTA (Category: Transportation, Product Name: “Will weekly
average subway ridership in New York City be above {count}?” ) to update the strike price
and contract duration in conformity with the contract's established listing cycle. The
changes are:

MTA-024
Date: December 26, 2021
Count: 2780698

Changes made to ticker NHIGH (Category: Weather/Climate, Product Name: What will the
high temperature be in Central Park?) to update the strike price and contract duration in
conformity with the contract's established listing cycle. The changes are:

NHIGH-188
Date: December 20, 2021
Degrees: 38

NHIGH-189
Date: December 20, 2021
Degrees: 40

NHIGH-190
Date: December 21, 2021
Degrees: 43



NHIGH-191
Date: December 21, 2021
Degrees: 45

NHIGH-192
Date: December 22, 2021
Degrees: 44

NHIGH-193
Date: December 22, 2021
Degrees: 46

NHIGH-194
Date: December 23, 2021
Degrees: 36

NHIGH-195
Date: December 23, 2021
Degrees: 38

NHIGH-196
Date: December 24, 2021
Degrees: 44

NHIGH-197
Date: December 24, 2021
Degrees: 46

NHIGH-198
Date: December 25, 2021
Degrees: 47

¢ Changes made to ticker NYCDN (Category: Political Decision, Product Name: Will indoor
dining be closed in NYC?) to update the strike price and contract duration in conformity
with the contract's established listing cycle. The changes are:

NYCDN-001
Date: January 14, 2022

¢ Changes made to ticker PLEAVE (Category: Political Decision, Product Name: Will a paid
parental leave law become law?) to update the strike price and contract duration in
conformity with the contract's established listing cycle. The changes are:

PLEAVE-001
Date: March 31, 2022
Expo_Date: April 07, 2022

¢ Changes made to ticker RAINNYC (Category: Weather/Climate, Product Name: How much
will it rain in NYC?) to update the strike price and contract duration in conformity with the
contract's established listing cycle. The changes are:

RAINNYC-101

Date: December 20, 2021

Inches: 0

Greater than/Less than: Greater than

RAINNYC-102

Date: December 21, 2021

Inches: 0

Greater than/Less than: Greater than



RAINNYC-103

Date: December 22, 2021

Inches: 0.05

Greater than/Less than: Greater than

RAINNYC-104

Date: December 23, 2021

Inches: 0

Greater than/Less than: Greater than

RAINNYC-105

Date: December 24, 2021

Inches: 0

Greater than/Less than: Greater than

RAINNYC-106

Date: December 25, 2021

Inches: 0.15

Greater than/Less than: Greater than

¢ Changes made to ticker RAINSEA (Category: Weather/Climate, Product Name: How much
will it rain in Seattle? ) to update the strike price and contract duration in conformity with
the contract's established listing cycle. The changes are:

RAINSEA-117

Date: December 20, 2021

Inches: 0.05

Greater than/Less than: Greater than

RAINSEA-120

Date: December 21, 2021

Inches: 0.15

Greater than/Less than: Greater than

RAINSEA-121

Date: December 22, 2021

Inches: .35

Greater than/Less than: Greater than

RAINSEA-122

Date: December 23, 2021

Inches: 0.1

Greater than/Less than: Greater than

RAINSEA-123

Date: December 24, 2021

Inches: 0.33

Greater than/Less than: Greater than

RAINSEA-124

Date: December 25, 2021

Inches: 0.7

Greater than/Less than: Greater than

¢ Changes made to ticker SCASE (Category: Economic/Demographic Measure - US Govt,
Product Name: What will the average of new COVID cases in area be?) to update the strike
price and contract duration in conformity with the contract's established listing cycle. The
changes are:

SCASE-001



Date: January 07, 2022

Latest Expiration Date: January 10, 2022
Area: the United States

Count: 250,438

Above/below: Above

SCASE-002

Date: December 31, 2022

Latest Expiration Date: January 05, 2023
Area: the United States

Count: 11,790

Above/below: Below

SCASE-003

Date: February 01, 2022

Latest Expiration Date: February 04, 2022
Area: the United States

Count: 400,000

Above/below: Above

SCASE-004

Date: December 31, 2021

Latest Expiration Date: January 07, 2022
Area: New York City

Count: 30,000

Above/below: Above

SCASE-005

Date: December 31, 2021

Latest Expiration Date: January 07, 2022
Area: Florida

Count: 21,640

SCASE-006

Date: December 31, 2021

Latest Expiration Date: January 07, 2022
Area: Texas

Count: 23,043

SCASE-007

Date: December 31, 2021

Latest Expiration Date: January 07, 2022
Area: California

Count: 43,948

Above/below: Above

SCASE-008

Date: December 31, 2021

Latest Expiration Date: January 07, 2022
Area: New York (excluding NYC)

Count: 10,485

Above/below: Above

¢ Changes made to ticker TSAW (Category: Transportation, Product Name: How many people
will be screened by the TSA on average this week?) to update the strike price and contract
duration in conformity with the contract's established listing cycle. The changes are:

TSAW-042
Date: December 26, 2021
Count: 2 million



TSAW-043
Date: December 26, 2021
Count: 2.1 million

TSAW-044
Date: December 26, 2021
Count: 2.2 million

¢ Changes made to ticker VARIANT (Category: Economic/Demographic Measure - US Govt,
Product Name: Will variant make up percentage of U.S. COVID-19 cases?) to update the
strike price and contract duration in conformity with the contract's established listing cycle.
The changes are:

VARIANT-014
Variant: Omicron
Percentage: 99%

VARIANT-015
Variant: Omicron
Percentage: 90%

VARIANT-016
Variant: Omicron
Percentage: 95%

¢ Changes made to ticker VAXMAND (Category: Political Decision, Product Name: Will the
injunction against the OSHA vaccine mandate remain?) to update the strike price and
contract duration in conformity with the contract's established listing cycle. The changes
are:

VAXMAND-003
Date: January 17, 2022
Expo Date: January 19, 2022

If you have any questions, please do not hesitate to contact me.

Sincerely,

Elie Mishory

Chief Regulatory Officer
KalshiEX LLC
emishory@kalshi.com



