
Physical Commodity Code Contract Name Reporting Level
Spot Month Position Limit 

(Lots)
Single Month Accountability 

Level (Lots)
All Month Accountability 

Level (Lots)
Aggregation Group*

VLS Los Angeles to Seattle Van Future 25 11,936 11,936 143,232 329
VSL Seattle to Los Angeles Van Future 25 3,254 3,254 39,048 329
VLD Los Angeles to Dallas Van Future 25 10,877 10,877 130,524 329
VDL Dallas to Los Angeles Van Future 25 4,190 4,190 50,280 329
VCA Chicago to Atlanta Van Future 25 8,108 8,108 97,296 329
VAP Atlanta to Philadelphia Van Future 25 8,514 8,514 102,168 329
VPC Philadelphia to Chicago Van Future 25 4,536 4,536 54,432 329

VWU West US Van Future 25 6,508 6,508 78,096 329
VSU South US Van Future 25 8,380 8,380 100,560 329
VEU East US Van Future 25 13,608 13,608 163,296 329
VNU National US Van Future 25 19,524 19,524 234,288 329

* 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: March 29, 2019 Addition to Nodal Exchange Reporting Levels, Accountability Levels and Position Limits
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