
Nodal Exchange, LLC Rulebook Appendix C: Reporting Levels, Accountability Levels and Position Limits**
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AAA ISONE..H.INTERNAL_HUB_month_on_dap 25 6834 6834 82008 2

AAB ISONE..H.INTERNAL_HUB_month_off_dap 25 5695 5695 68340 1

AAO ISONE..Z.CONNECTICUT_month_on_dap 25 1034 1034 12408 4

AAP ISONE..Z.CONNECTICUT_month_off_dap 25 800 800 9600 3

AAQ ISONE..Z.MAINE_month_on_dap 25 386 386 4632 6

AAR ISONE..Z.MAINE_month_off_dap 25 316 316 3792 5

AAS ISONE..Z.NEMASSBOST_month_on_dap 25 838 838 10056 8

AAT ISONE..Z.NEMASSBOST_month_off_dap 25 656 656 7872 7

AAU ISONE..Z.NEWHAMPSHIRE_month_on_dap 25 532 532 6384 10

AAV ISONE..Z.NEWHAMPSHIRE_month_off_dap 25 410 410 4920 9

AAW ISONE..Z.RHODEISLAND_month_on_dap 25 346 346 4152 12

AAX ISONE..Z.RHODEISLAND_month_off_dap 25 268 268 3216 11

AAY ISONE..Z.SEMASS_month_on_dap 25 492 492 5904 14

AAZ ISONE..Z.SEMASS_month_off_dap 25 382 382 4584 13

ABA ISONE..Z.VERMONT_month_on_dap 25 185 185 2220 16

ABB ISONE..Z.VERMONT_month_off_dap 25 150 150 1800 15

ABC ISONE..Z.WCMASS_month_on_dap 25 574 574 6888 18

ABD ISONE..Z.WCMASS_month_off_dap 25 447 447 5364 17

ANY MISO.PJMC_month_on_dap 25 1554 1554 18648 286

ANZ MISO.PJMC_month_off_dap 25 1554 1554 18648 290

AOA MISO.ALTE.ALTE_month_on_dap 25 499 499 5988 283

AOB MISO.ALTE.ALTE_month_off_dap 25 412 412 4944 287

APU MISO.DECO.WPSZ_month_on_dap 25 1923 1923 23076 72

APV MISO.DECO.WPSZ_month_off_dap 25 1587 1587 19050 71

ATW MISO.AMIL.BGS6_month_on_dap 25 1666 1666 19992 31

ATX MISO.AMIL.BGS6_month_off_dap 25 1375 1375 16500 30

AUE MISO.AMIL.AEM.RPGI_month_on_dap 25 1666 1666 19992 31

AUF MISO.AMIL.AEM.RPGI_month_off_dap 25 1375 1375 16500 30

AUI MISO.AMIL.AMILSES_month_on_dap 25 1666 1666 19992 31

AUJ MISO.AMIL.AMILSES_month_off_dap 25 1375 1375 16500 30

AYU MISO_RTO.AMMO.UE_month_on_dap 25 1443 1443 17316 35

AYV MISO_RTO.AMMO.UE_month_off_dap 25 1191 1191 14292 34

BDY MISO_RTO.CIN.PSI_month_on_dap 25 1211 1211 14532 57

BDZ MISO_RTO.CIN.PSI_month_off_dap 25 1000 1000 12000 56

BFI MISO.INDIANA.HUB_month_on_dap 25 1924 1924 23088 122

BFJ MISO.INDIANA.HUB_month_off_dap 25 1680 1680 20160 121

BJS MISO.CWLD.CWLD_month_on_dap 25 47 47 564

BJT MISO.CWLD.CWLD_month_off_dap 25 39 39 468

BSS MISO.CONS.WPSE_month_on_dap 25 1611 1611 19332 61

BST MISO.CONS.WPSE_month_off_dap 25 1330 1330 15960 60

BSW MISO.GRE.HUC_month_on_dap 25 484 484 5808 240

BSX MISO.GRE.HUC_month_off_dap 25 399 399 4788 239

BVC MISO.ILLINOIS.HUB_month_on_dap 25 1308 1308 15696 116

BVD MISO.ILLINOIS.HUB_month_off_dap 25 1142 1142 13704 115

BWA MISO.KCPL_month_on_dap 25 41 41 492

BWB MISO.KCPL_month_off_dap 25 41 41 492

BXC MISO_RTO.MDU.MDU_month_on_dap 25 100 100 1200 147

BXD MISO_RTO.MDU.MDU_month_off_dap 25 83 83 996 146

BXW MISO.MICHIGAN.HUB_month_on_dap 25 4905 4905 58860 157

BXX MISO.MICHIGAN.HUB_month_off_dap 25 4284 4284 51408 156

BYA MISO.MINN.HUB_month_on_dap 25 2910 2910 34920 161

BYB MISO.MINN.HUB_month_off_dap 25 2542 2542 30504 160

BZY MISO.AMIL.WPSE.OLIN_month_on_dap 25 1666 1666 19992 31

BZZ MISO.AMIL.WPSE.OLIN_month_off_dap 25 1375 1375 16500 30

CEW MISO.NSP.NCPLOAD_month_on_dap 25 1594 1594 19128 177

CEX MISO.NSP.NCPLOAD_month_off_dap 25 1316 1316 15792 176

CFA MISO.NSP.NSP_month_on_dap 25 1594 1594 19128 177

CFB MISO.NSP.NSP_month_off_dap 25 1316 1316 15792 176

CFY MISO.NSP.SMP.S3_month_on_dap 25 225 225 2700

CFZ MISO.NSP.SMP.S3_month_off_dap 25 225 225 2700

CHO MISO.ONT_month_on_dap 25 470 470 5640 285

CHP MISO.ONT_month_off_dap 25 470 470 5640 289
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HLF CAISO.DLAP_SDGE-APND_month_off_dac 25 515 515 6180 81

HLG CAISO.CAPTJACK_5_N015_month_on_dac 25 957 957 11484

HLH CAISO.CAPTJACK_5_N015_month_off_dac 25 957 957 11484

HLI CAISO.DEVERS_2_B2_month_on_dac 25 742 742 8904

HLJ CAISO.DEVERS_2_B2_month_off_dac 25 742 742 8904

HLM CAISO.IMPRLVLY_2_B2_month_on_dac 25 907 907 10884

HLN CAISO.IMPRLVLY_2_B2_month_off_dac 25 907 907 10884

HLO CAISO.INTERM1G_7_N501_month_on_dac 25 182 182 2184

HLP CAISO.INTERM1G_7_N501_month_off_dac 25 182 182 2184

HLQ CAISO.MALIN_5_N101_month_on_dac 25 767 767 9204

HLR CAISO.MALIN_5_N101_month_off_dac 25 767 767 9204

HLS CAISO.MARKETPL_5_N501_month_on_dac 25 151 151 1812

HLT CAISO.MARKETPL_5_N501_month_off_dac 25 151 151 1812

HLU CAISO.MEADS_2_N101_month_on_dac 25 465 465 5580

HLV CAISO.MEADS_2_N101_month_off_dac 25 465 465 5580

HLY CAISO.MIDWAY_5_B1_month_on_dac 25 2268 2268 27216

HLZ CAISO.MIDWAY_5_B1_month_off_dac 25 2268 2268 27216

HMA CAISO.MISSION_2_N035_month_on_dac 25 2 2 24

HMB CAISO.MISSION_2_N035_month_off_dac 25 2 2 24

HMC CAISO.MISSON_1_N015_month_on_dac 25 1 1 12

HMD CAISO.MISSON_1_N015_month_off_dac 25 1 1 12

HMG CAISO.MONA_3_N501_month_on_dac 25 76 76 912

HMH CAISO.MONA_3_N501_month_off_dac 25 76 76 912

HMI CAISO.POD_MOSSLD_2_PSP2-APND_month_on_dac 25 633 633 7596

HMJ CAISO.POD_MOSSLD_2_PSP2-APND_month_off_dac 25 633 633 7596

HMK CAISO.PALOVRDE_ASR-APND_month_on_dac 25 832 832 9984 181

HML CAISO.PALOVRDE_ASR-APND_month_off_dac 25 832 832 9984 180

HMM CAISO.POD_DIABLO_7_UNIT 2-APND_month_on_dac 25 560 560 6720

HMN CAISO.POD_DIABLO_7_UNIT 2-APND_month_off_dac 25 560 560 6720

HMQ CAISO.ROA-230_2_N101_month_on_dac 25 200 200 2400 201

HMR CAISO.ROA-230_2_N101_month_off_dac 25 200 200 2400 200

HMS CAISO.SLAP_PGHB-APND_month_on_dac 25 32 32 384 78

HMT CAISO.SLAP_PGHB-APND_month_off_dac 25 27 27 324 77

HMU CAISO.SLVRPS2_7_N001_month_on_dac 25 4 4 48

HMV CAISO.SLVRPS2_7_N001_month_off_dac 25 4 4 48

HMW CAISO.SMDA_ASR-APND_month_on_dac 25 957 957 11484

HMX CAISO.SMDA_ASR-APND_month_off_dac 25 957 957 11484

HMY CAISO.SONOFR2_7_B1_month_on_dac 25 562 562 6744

HMZ CAISO.SONOFR2_7_B1_month_off_dac 25 562 562 6744

HNA CAISO.SYLMARDC_2_N501_month_on_dac 25 305 305 3660

HNB CAISO.SYLMARDC_2_N501_month_off_dac 25 305 305 3660

HNC CAISO.SYLMARS_2_B1_month_on_dac 25 775 775 9300

HND CAISO.SYLMARS_2_B1_month_off_dac 25 775 775 9300

HNE CAISO.TJI-230_2_N101_month_on_dac 25 200 200 2400 201

HNF CAISO.TJI-230_2_N101_month_off_dac 25 200 200 2400 200

HNG CAISO.VICTORVL_5_N101_month_on_dac 25 600 600 7200

HNH CAISO.VICTORVL_5_N101_month_off_dac 25 600 600 7200

HNI CAISO.VINCENT_5_B2_month_on_dac 25 1649 1649 19788

HNJ CAISO.VINCENT_5_B2_month_off_dac 25 1649 1649 19788

HNK CAISO.WESTWING_5_N501_month_on_dac 25 45 45 540

HNL CAISO.WESTWING_5_N501_month_off_dac 25 45 45 540

HNO CAISO.MCCULLGH_5_N101_month_on_dac 25 650 650 7800

HNP CAISO.MCCULLGH_5_N101_month_off_dac 25 650 650 7800

HNS CAISO.VALLEYSC_1_N013_month_on_dac 25 1 1 12

HNT CAISO.VALLEYSC_1_N013_month_off_dac 25 1 1 12

HNW CAISO.MCSWAIN_6_N001_month_on_dac 25 2 2 24

HNX CAISO.MCSWAIN_6_N001_month_off_dac 25 2 2 24

HOE CAISO.CAPTJACK_5_N512_month_on_dac 25 8 8 96 53

HOF CAISO.CAPTJACK_5_N512_month_off_dac 25 8 8 96 52

HOI CAISO.POD_EXCHEC_7_UNIT 1-APND_month_on_dac 25 18 18 216

HOJ CAISO.POD_EXCHEC_7_UNIT 1-APND_month_off_dac 25 18 18 216

HOM CAISO.SUMMIT_ASR-APND_month_on_dac 25 15 15 180

HON CAISO.SUMMIT_ASR-APND_month_off_dac 25 15 15 180

HOQ CAISO.MEAD_5_N501_month_on_dac 25 311 311 3732

HOR CAISO.MEAD_5_N501_month_off_dac 25 311 311 3732

HOU CAISO.SMDH_ASR-APND_month_on_dac 25 8 8 96 53

16 of 25

March 5th, 2019

shen
Cross-Out



Physical
Commodity

Code

Contract Name Reporting
Level***

Spot Month
Position Limit

(lots)

Single Month
Accountability Level

(lots)

All Month
Accountability Level

(lots)

Aggregation
Group*

LNB PJM.PPL_month_7x8_rtp 25 1293 1293 15516 309

LNC PJM.PPL_month_2x16_dap 25 1382 1382 16584 192

LND PJM.PPL_month_2x16_rtp 25 1382 1382 16584 309

LNE PJM.JCPL_month_7x8_dap 25 540 540 6480 125

LNF PJM.JCPL_month_2x16_dap 25 668 668 8016 125

LNG PJM.EKPC_month_on_dap 25 392 392 4704

LNH PJM.EKPC_month_off_dap 25 344 344 4128

LNI PJM.JCPL_month_7x8_rtp 25 540 540 6480 310

LNJ PJM.JCPL_month_2x16_rtp 25 668 668 8016 310

LNK ISONE..I.ROSETON 345 1_month_on_dac 25 500 500 6000 311

LNL ISONE..I.ROSETON 345 1_month_off_dac 25 500 500 6000 312

LNM PJM.4 QUAD C18 KVQC-2_month_on_dac 25 505 505 6060 313

LNN PJM.4 QUAD C18 KVQC-2_month_off_dac 25 505 505 6060 314

LNO NYISO.NEG WEST_LEA_LOCKPORT_month_on_dap 25 55 55 660 315

LNP NYISO.NEG WEST_LEA_LOCKPORT_month_off_dap 25 55 55 660 316

LNQ PJM.N ILLINOIS HUB_month_2x16_dap 25 4751 4751 57012 166

LNR PJM.N ILLINOIS HUB_month_2x16_rtp 25 4751 4751 57012 317

LNS PJM.N ILLINOIS HUB_month_7x8_dap 25 4205 4205 50460 166

LNT PJM.N ILLINOIS HUB_month_7x8_rtp 25 4205 4205 50460 317

LNU NYISO.HUD VL_month_2x16_dap 25 3403 3403 40836 113

LNV NYISO.HUD VL_month_7x8_dap 25 2703 2703 32436 113

LNW PJM.GAVIN765 KV_month_on_dap 25 1067 1067 12804

LNX PJM.GAVIN765 KV_month_off_dap 25 1067 1067 12804

LNY PJM.ADKINS13.8 KVGT1_month_on_dap 25 141 141 1692

LNZ PJM.ADKINS13.8 KVGT1_month_off_dap 25 141 141 1692

LOA PJM.FOURRIVR230 KVNUG5_month_on_dap 25 328 328 3936

LOB PJM.FOURRIVR230 KVNUG5_month_off_dap 25 328 328 3936

LOC PJM.IRONWOOD16 KVST_month_on_dap 25 195 195 2340

LOD PJM.IRONWOOD16 KVST_month_off_dap 25 195 195 2340

LOE PJM.LACKAENG24 KVCTG1_month_on_dap 25 416 416 4992 327

LOF PJM.LACKAENG24 KVCTG1_month_off_dap 25 416 416 4992 328

LOG PJM.LAWRENC218 KVG1_month_on_dap 25 308 308 3696

LOH PJM.LAWRENC218 KVG1_month_off_dap 25 308 308 3696

LOI PJM.PSEGGLOB18 KV6_month_on_dap 25 231 231 2772 318

LOJ PJM.PSEGGLOB18 KV6_month_off_dap 25 231 231 2772 319

LOK PJM.SPRINGDA18 KVCT3_month_on_dap 25 139 139 1668 320

LOL PJM.SPRINGDA18 KVCT3_month_off_dap 25 139 139 1668 321

LOM NYISO.WEST_month_7x8_dap 25 1004 1004 12048 230

LON NYISO.WEST_month_2x16_dap 25 1129 1129 13548 230

LOO MISO.MS.HUB_month_on_dap 25 1127 1127 13524

LOP MISO.MS.HUB_month_off_dap 25 1029 1029 12348

LOQ MISO.MS.HUB_month_on_rtp 25 1127 1127 13524

LOR MISO.MS.HUB_month_off_rtp 25 1029 1029 12348

LOS ERCOT.SSPURT_WIND1_month_on_dap 25 40 40 480

LOT ERCOT.SSPURT_WIND1_month_off_dap 25 40 40 480 322

LOU ERCOT.SSPURT_WIND1_month_7x8_dap 25 40 40 480 322

LOV ERCOT.SSPURT_WIND1_month_2x16_dap 25 40 40 480 322

LOW ERCOT.SSPURT_WIND1_month_on_rtp 25 40 40 480

LOX ERCOT.SSPURT_WIND1_month_off_rtp 25 40 40 480 323

LOY ERCOT.SSPURT_WIND1_month_7x8_rtp 25 40 40 480 323

LOZ ERCOT.SSPURT_WIND1_month_2x16_rtp 25 40 40 480 323

LPA PJM.LiquidationPortfolio1_PY18-
19_Sink_OffPeak_month_off_dac

25 20853 20853 125118

LPB PJM.LiquidationPortfolio1_PY18-
19_Sink_Peak_month_on_dac

25 15787 15787 94722

LPC PJM.LiquidationPortfolio1_PY18-
19_Source_OffPeak_month_off_dac

25 20853 20853 125118

LPD PJM.LiquidationPortfolio1_PY18-
19_Source_Peak_month_on_dac

25 15787 15787 94722

LPE PJM.LiquidationPortfolio1_PY19-
20_Sink_OffPeak_month_off_dac

25 6968 6968 83616

LPF PJM.LiquidationPortfolio1_PY19-
20_Sink_Peak_month_on_dac

25 5208 5208 62496

LPG PJM.LiquidationPortfolio1_PY19-
20_Source_OffPeak_month_off_dac

25 6968 6968 83616

LPH PJM.LiquidationPortfolio1_PY19-
20_Source_Peak_month_on_dac

25 5208 5208 62496

LPI PJM.LiquidationPortfolio1_PY20-
21_Sink_OffPeak_month_off_dac

25 715 715 8580
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LPJ PJM.LiquidationPortfolio1_PY20-
21_Sink_Peak_month_on_dac

25 701 701 8412

LPK PJM.LiquidationPortfolio1_PY20-
21_Source_OffPeak_month_off_dac

25 715 715 8580

LPL PJM.LiquidationPortfolio1_PY20-
21_Source_Peak_month_on_dac

25 701 701 8412

LPM PJM.SUSQUEHA24 KVUNIT01_month_on_dap 25 649 649 7788 213

LPN PJM.SUSQUEHA24 KVUNIT01_month_off_dap 25 649 649 7788 212

LPO PJM.SUSQUEHA24 KVUNIT02_month_on_dap 25 649 649 7788 213

LPP PJM.SUSQUEHA24 KVUNIT02_month_off_dap 25 649 649 7788 212

LPQ PJM.LACKAENG24 KVCTG1_month_on_dac 25 416 416 4992 327

LPR PJM.LACKAENG24 KVCTG1_month_off_dac 25 416 416 4992 328

MAA MA REC Class 1 V17 Future 25 15000 15000 15000

MAB MA REC Class 1 V18 Future 25 15000 15000 15000

MAC MA REC Class 1 V19 Future 25 15000 15000 15000

MAD MA REC Class 1 V20 Future 25 15000 15000 15000

MAE MA REC Class 1 V21 Future 25 15000 15000 15000

MAF MA REC Class 1 V22 Future 25 15000 15000 15000

MAG MA REC Class 1 V23 Future 25 15000 15000 15000

MBC MD REC Tier 1 V19 Bankable Future 25 22500 22500 22500 325

MBD MD REC Tier 1 V20 Bankable Future 25 22500 22500 22500 325

MBE MD REC Tier 1 V21 Bankable Future 25 22500 22500 22500 325

MBF MD REC Tier 1 V22 Bankable Future 25 22500 22500 22500 325

MBG MD REC Tier 1 V23 Bankable Future 25 22500 22500 22500 325

MCA MA SREC Carve Out II V17 Future 25 4000 4000 4000

MCB MA SREC Carve Out II V18 Future 25 4000 4000 4000

MCC MA SREC Carve Out II V19 Future 25 4000 4000 4000

MCD MA SREC Carve Out II V20 Future 25 4000 4000 4000

MCE MA SREC Carve Out II V21 Future 25 4000 4000 4000

MCF MA SREC Carve Out II V22 Future 25 4000 4000 4000

MCG MA SREC Carve Out II V23 Future 25 4000 4000 4000

MDA MD REC Tier 1 V17 Future 25 22500 22500 22500

MDB MD REC Tier 1 V18 Future 25 22500 22500 22500

MDC MD REC Tier 1 V19 Future 25 22500 22500 22500

MDD MD REC Tier 1 V20 Future 25 22500 22500 22500

MDE MD REC Tier 1 V21 Future 25 22500 22500 22500

MDF MD REC Tier 1 V22 Future 25 22500 22500 22500

MDG MD REC Tier 1 V23 Future 25 22500 22500 22500

MRA MD SREC V17 Future 25 12000 12000 12000

MRB MD SREC V18 Future 25 12000 12000 12000

MRC MD SREC V19 Future 25 12000 12000 12000

MRD MD SREC V20 Future 25 12000 12000 12000

MRE MD SREC V21 Future 25 12000 12000 12000

MRF MD SREC V22 Future 25 12000 12000 12000

MRG MD SREC V23 Future 25 12000 12000 12000

MSA MA SREC V17 Future 25 10000 10000 10000

MSB MA SREC V18 Future 25 10000 10000 10000

MSC MA SREC V19 Future 25 10000 10000 10000

MSD MA SREC V20 Future 25 10000 10000 10000

MSE MA SREC V21 Future 25 10000 10000 10000

MSF MA SREC V22 Future 25 10000 10000 10000

MSG MA SREC V23 Future 25 10000 10000 10000

NBC NJ REC Class 1 V19 Bankable Future 25 47500 47500 47500 324

NBD NJ REC Class 1 V20 Bankable Future 25 47500 47500 47500 324

NBE NJ REC Class 1 V21 Bankable Future 25 47500 47500 47500 324

NBF NJ REC Class 1 V22 Bankable Future 25 47500 47500 47500 324

NBG NJ REC Class 1 V23 Bankable Future 25 47500 47500 47500 324

NJA NJ REC Class 1 V17 Future 25 47500 47500 47500

NJB NJ REC Class 1 V18 Future 25 47500 47500 47500

NJC NJ REC Class 1 V19 Future 25 47500 47500 47500

NJD NJ REC Class 1 V20 Future 25 47500 47500 47500

NJE NJ REC Class 1 V21 Future 25 47500 47500 47500

NJF NJ REC Class 1 V22 Future 25 47500 47500 47500

NJG NJ REC Class 1 V23 Future 25 47500 47500 47500

NOB CSAPR TR NOx Annual V18 Future 25 6000 6000 6000

NPA NP Dual-Qual REC Class 1 V17 Future 25 15000 15000 15000

NPB NP Dual-Qual REC Class 1 V18 Future 25 15000 15000 15000
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WSD CCA Specific V20 Future 25 4500 4500 4500

WSE CCA Specific V21 Future 25 4500 4500 4500

* In addition to the individual position limit of each contract, Nodal Exchange has a separate algorithm to check the combined position limit of contracts within the same aggregation group.
** For Options expiring during, or at the close of, the Underlying Contract's delivery period, the combined Underlying Contract and futures-equivalent Options position will be subject to the
position limit established for the Underlying Contract.
*** Reporting Level for Option is 25.
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