
Physical Commodity Code Contract Name Reporting Level
Spot Month Position Limit 

(Lots)
Single Month Accountability 

Level (Lots)
All Month Accountability 

Level (Lots)
Aggregation Group*

WCF CCA V22 Future 25 25000 25000 30000
WSF CCA Specific V22 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.

Exhibit C: February 7, 2019 Addition to Nodal Exchange Reporting Levels, Accountability Levels and Position Limits
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