
Nodal Exchange, LLC Rulebook Appendix C: Reporting Levels, Accountability Levels and Position Limits**

Physical 

Commodity 

Code

Contract Name
Reporting 

Level***

Spot Month 

Position Limit 

(lots)

Spot Month 

Accountability 

Level (lots)

Single Month 

Accountability 

Level (lots)

All Month 

Accountability 

Level (lots)

Aggregation 

Group*

TSA TX SREC CRS V20 Front Half Future 25 420 420 420

TTA TX SREC CRS V20 Back Half Future 25 420 420 420

MWA M-RETS REC CRS Wind V20 Front Half Future 25 1330 1330 1330

MXA M-RETS REC CRS Wind V20 Back Half Future 25 1330 1330 1330

NYA NY REC Tier 1 V20 Future 25 2390 2390 2390

TSB TX SREC CRS V21 Front Half Future 25 420 420 420

TTB TX SREC CRS V21 Back Half Future 25 420 420 420

MWB M-RETS REC CRS Wind V21 Front Half Future 25 1330 1330 1330

MXB M-RETS REC CRS Wind V21 Back Half Future 25 1330 1330 1330

NYB NY REC Tier 1 V21 Future 25 2390 2390 2390

TSC TX SREC CRS V22 Front Half Future 25 420 420 420

TTC TX SREC CRS V22 Back Half Future 25 420 420 420

MWC M-RETS REC CRS Wind V22 Front Half Future 25 1330 1330 1330

MXC M-RETS REC CRS Wind V22 Back Half Future 25 1330 1330 1330

NYC NY REC Tier 1 V22 Future 25 2390 2390 2390

TSD TX SREC CRS V23 Front Half Future 25 420 420 420

TTD TX SREC CRS V23 Back Half Future 25 420 420 420

MWD M-RETS REC CRS Wind V23 Front Half Future 25 1330 1330 1330

MXD M-RETS REC CRS Wind V23 Back Half Future 25 1330 1330 1330

NYD NY REC Tier 1 V23 Future 25 2390 2390 2390

TSE TX SREC CRS V24 Front Half Future 25 420 420 420

TTE TX SREC CRS V24 Back Half Future 25 420 420 420

MWE M-RETS REC CRS Wind V24 Front Half Future 25 1330 1330 1330

MXE M-RETS REC CRS Wind V24 Back Half Future 25 1330 1330 1330

NYE NY REC Tier 1 V24 Future 25 2390 2390 2390

TSF TX SREC CRS V25 Front Half Future 25 420 420 420

TTF TX SREC CRS V25 Back Half Future 25 420 420 420

MWF M-RETS REC CRS Wind V25 Front Half Future 25 1330 1330 1330

MXF M-RETS REC CRS Wind V25 Back Half Future 25 1330 1330 1330

NYF NY REC Tier 1 V25 Future 25 2390 2390 2390

*** Reporting Level for Option is 25.

* 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


