
August 5, 2021  

SUBMITTED 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 ending July 31, 2021: 

• Changes made to ticker CASE, relating to COVID case count (Rule 100.25), to update the 

strike price and contract duration in conformity with the contract’s established listing cycle. 

The changes are as noted in the following table: 

 

Ticker Open Date Close Date Expiration Date Strike 

CASE-0003 7/25/2021 7/26/2021 7/27/2021 80,000 

CASE-004 7/26/2021 7/27/2021 7/28/2021 30,000 

CASE-005 7/27/2021 7/28/2021 7/29/2021 269,301 

CASE-006 7/28/2021 7/29/2021 7/30/2021 95,000 

CASE-007 7/29/2021 7/30/2021 7/31/2021 93,000 

• Changes made to ticker CO2, relating to US CO2 emissions from energy consumption, to 

update the strike price and contract duration in conformity with the contract’s established 

listing cycle. The changes are as noted in the following table:  
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Ticker Open Date Close Date Expiration Date Strike 

CO2-002 7/27/2021 8/25/2021 8/26/2021 385 

 

• Changes made to ticker CORP, relating to US corporate income tax rate, to update the strike 

price and contract duration in conformity with the contract’s established listing cycle. The 

changes are as noted in the following table:  

 

Ticker Open Date Close Date Expiration Date Strike 

CORP-001 7/26/2021 12/31/2021 12/31/2021 21% 

• Changes made to ticker FED, relating to the Fed interest rate, to update the strike price and 

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

as noted in the following table:  

 

Ticker Open Date Close Date Expiration Date Strike 

FED-002 7/29/2021 9/20/2021 9/23/2021 0.25% 

• Changes made to ticker FRM, relating to the 30 Yr fixed rate mortgage, to update the strike 

price and contract duration in conformity with the contract’s established listing cycle. The 

changes are as noted in the following table:  

 

Ticker Open Date Close Date Expiration Date Strike 

FRM-002 7/29/2021 8/4/2021 8/5/2021 2.82% 

• Changes made to ticker GAS, relating to average gas prices, to update the strike price and 

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

as noted in the following table:  
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Ticker Open Date Close Date Expiration Date Strike 

GAS-001 7/30/2021 8/2/2021 8/2/2021 3.11 

• Changes made to ticker GDP, relating to GDP, to update the strike price and contract 

duration in conformity with the contract’s established listing cycle. The changes are as noted 

in the following table:  

 

Ticker Open Date Close Date Expiration Date Strike 

GDP-002 7/29/2021 10/27/2021 10/28/2021 5.50% 

• Changes made to ticker HIGH, relating to NYC high temperature (Rule 100.19), to update 

the strike price and contract duration in conformity with the contract’s established listing 

cycle. The changes are as noted in the following table:  

 

Ticker Open Date Close Date Expiration Date Strike 

HIGH-0011 7/25/2021 7/26/2021 7/26/2021 89°F 

HIGH-012 7/26/2021 7/27/2021 7/27/2021 91 

HIGH-013 7/27/2021 7/28/2021 7/28/2021 88 

HIGH-014 7/28/2021 7/29/2021 7/29/2021 74 

HIGH-015 7/29/2021 7/30/2021 7/30/2021 80 

• Changes made to ticker Home, relating to US home sales, to update the strike price and 

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

as noted in the following table:  

 

Ticker Open Date Close Date Expiration Date Strike 

HOME-002 7/26/2021 8/23/2021 8/24/2021 690,000 
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• Changes made to ticker ITAX, relating to individual income tax rate, to update the strike 

price and contract duration in conformity with the contract’s established listing cycle. The 

changes are as noted in the following table:  

 

Ticker Open Date Close Date Expiration 

Date 

Strike Tax 

Bracket 

ITAX-001 7/28/2021 12/31/2021 12/31/2021 37% Highest  

• Changes made to ticker JOBS, relating to US jobless claims, to update the strike price and 

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

as noted in the following table:  

 

Ticker Open Date Close Date Expiration 

Date 

Strike Direction 

JOBS-003 7/29/2021 8/4/2021 8/5/2021 380,000 Higher 

• Changes made to ticker MTA, relating to the NYC MTA Subway Ridership, to update the 

strike price and contract duration in conformity with the contract’s established listing cycle. 

The changes are as noted in the following table:  

 

Ticker Open Date Close Date Expiration Date Strike 

MTA-003 7/26/2021 8/1/2021 8/2/2021 2,236,028 

• Changes made to ticker TSA, relating to the Weekly TSA Screening, to update the strike 

price and contract duration in conformity with the contract’s established listing cycle. The 

changes are as noted in the following table:  
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Ticker Open Date Close Date Expiration Date Strike 

TSA-0010 7/25/2021 7/26/2021 7/26/2021 2,227,704 

TSA-011 7/26/2021 7/27/2021 7/27/2021 2,141,429 

TSA-012 7/26/2021 8/1/2021 8/2/2021 2,046,997 

TSA-013 7/28/2021 7/29/2021 7/29/2021 2,141,429 

TSA-014 7/29/2021 7/30/2021 7/30/2021 2,101,343 

TSA-015 7/30/2021 7/31/2021 7/31/2021 2,159,300 

 

• Changes made to ticker VAXX, relating to the COVID-19 Vaccination Contract, to update 

the strike price and contract duration in conformity with the contract’s established listing 

cycle. The changes are as noted in the following table:  

 

Ticker Open Date Close Date Expiration Date Strike 

VAXX-004 7/26/2021 8/1/2021 8/2/2021 190,905,875 

 

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

Sincerely,  

Elie Mishory 

Chief Regulatory Officer  

KalshiEX LLC  

emishory@kalshi.com 

mailto:emishory@kalshi.com

