
Max Bid-Ask Values 

Outrights 
Metal Contract Maximum Bid-Ask Spread Value ($) 

(for the purposes of the LME MiFID II 
market making agreement) 

AA LME Aluminium Alloy Future $ 0.50 

AE LME Eastern Asia Aluminium 
Premium Future 

$ 0.50 

AH LME Primary Aluminium Future $ 0.50 

AM LME Alumina (CRU/Fastmarkets MB) $ 0.50 

AN LME US Aluminium Premium Future $ 0.50 

AS LME South Eastern Asia Aluminium 
Premium Future 

$ 0.50 

AW LME Western Europe Aluminium 
Premium Future 

$ 0.50 

CB LME Cobalt (Fastmarkets MB) $ 50.00 

CO LME Cobalt Future $ 5.00 

CU LME Copper Future $ 0.50 

EA LME Aluminium Premium Duty 
Unpaid European (Fastmarkets MB) 

$ 0.50 

ED LME Aluminium Premium Duty Paid 
European (Fastmarkets MB) 

$ 0.50 

HC LME Steel HRC FOB China (Argus) $ 0.50 

HN LME Steel HRC NW Europe (Argus) $ 0.50 

HU LME Steel HRC N. America (Platts) $ 0.50 

LH LME Lithium Hydroxide CIF 
(Fastmarkets MB) 

$ 10.00 

LMEX LMEX Index Future $ 0.25 

MD LME Molybdenum (Platts) $ 0.05 

NA LME NASAAC Future $ 0.50 

NI LME Primary Nickel Future $ 5.00 

PB LME Lead Future $ 0.50 

SC LME Steel Scrap Future $ 0.50 

SI LME Steel Scrap CFR India (Platts) $ 0.50 

SN LME Tin Future $ 5.00 

SR LME Steel Rebar Future $ 0.50 

ST LME Steel CFR Taiwan (Argus) $ 0.50 

UC LME Aluminium UBC Scrap US (Argus) $ 0.50 

UP LME Aluminium Premium Duty Paid 
US Midwest (Platts) 

$ 0.50 

ZN LME Zinc Future $ 0.50 

 

 

 

 

 

 

 



Carries 
Metal Contract Maximum Bid-Ask Spread Value ($) (for the purposes of the LME 

MiFID II market making agreement) 

Large Tick Spreads (inc all 3M-3W 
and 3W-3W) 

Small Tick Spreads 

AA LME Aluminium Alloy Future N/A $ 0.01 

AE LME Eastern Asia Aluminium 
Premium Future 

N/A $ 0.01 

AH LME Primary Aluminium Future $ 0.25 $ 0.01 

AM LME Alumina (CRU/Fastmarkets MB) N/A $ 0.01 

AN LME US Aluminium Premium Future N/A $ 0.01 

AS LME South Eastern Asia Aluminium 
Premium Future 

N/A $ 0.01 

AW LME Western Europe Aluminium 
Premium Future 

N/A $ 0.01 

CB LME Cobalt (Fastmarkets MB) N/A $ 0.01 

CO LME Cobalt Future N/A $ 0.01 

CU LME Copper Future $ 0.25 $ 0.01 

EA LME Aluminium Premium Duty 
Unpaid European (Fastmarkets MB) 

N/A $ 0.01 

ED LME Aluminium Premium Duty Paid 
European (Fastmarkets MB) 

N/A $ 0.01 

HC LME Steel HRC FOB China (Argus) N/A $ 0.01 

HN LME Steel HRC NW Europe (Argus) N/A $ 0.01 

HU LME Steel HRC N. America (Platts) N/A $ 0.01 

LH LME Lithium Hydroxide CIF 
(Fastmarkets MB) 

N/A $ 10.00 

LMEX LMEX Index Future N/A $ 0.01 

MD LME Molybdenum (Platts) N/A $ 0.01  

NA LME NASAAC Future N/A $ 0.01 

NI LME Primary Nickel Future $ 1.00 $ 0.01 

PB LME Lead Future $ 0.25 $ 0.01 

SC LME Steel Scrap Future N/A $ 0.01 

SI LME Steel Scrap CFR India (Platts) N/A $ 0.01  

SN LME Tin Future $ 1.00 $ 0.01 

SR LME Steel Rebar Future N/A $ 0.01 

ST LME Steel CFR Taiwan (Argus) N/A $ 0.01  

UC LME Aluminium UBC Scrap US 
(Argus) 

N/A $ 0.01 

UP LME Aluminium Premium Duty Paid 
US Midwest (Platts) 

N/A $ 0.01 

ZN LME Zinc Future $ 0.25 $ 0.01 

 

 


