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Wheat, Cotton and Sugar Price Charts
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ZCE Wheat Futures Prices vs Domestic Cash Prices Chart
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ZCE Strong Gluten Wheat Prices vs Imported Hard Wheat CIF
Prices Chart
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ZCE Cotton Futures vs China Cotton Index Chart
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ZCE Cotton Futures Prices vs Imported Cotton Prices
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ZCE Sugar Futures Prices vs Domestic Cash Prices Chart
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Trading Volume, Turnover, Open Interest and Physical Delivery

Trading Volume Mar 2006 | Mar 2005 | Change% | Jan- Mar 2006 [Jan- Mar 2005 Change%
Cotton No.1 591,866 1,876,954 -68.47% 2,343,190 4,016,824 -41.67%
Sugar 3,313,932 - - 4,989,494 - -

Strong Gluten Wheat 1,378,928 5,895,330 -76.61% 3,646,752 11,495,928 -68.28%
Hard White Winter Wheat 20,488 418,074|  -95.10% 27,480 1,480,838 -98.14%
Total 5,305,214| 8,190,358 -35.23% 11,006,916 16,993,590 -35.23%

Note: 1. Trading volume in contract;

sugar: 10 tons , contract size of cotton : 5 tons ;

2. Trading volume includes buy and sell;

4. EFPs included .

3. Contract size of wheat and

Turnover

Turnover Mar 2006 | Mar 2005 | Change% | Jan-Mar 2006 Jan-Mar 2005 | Change%
Cotton No.1 4,369,729| 13,251,878 -67.03% 17,853,228 27,261,269 -34.51%
Sugar 16,987,950 - - 26,170,755 - -
Strong Gluten Wheat 2,346,377| 10,248,676 -77.11% 6,313,984 19,631,211 -67.84%
Hard White Winter Wheat 30,398 657,195 -95.37% 40,598 2,318,214 -98.25%
Total 23,734,453| 24,157,748 -1.75% 50,378,564 49,210,694 2.37%

Note: 1.Turnover in 10,000 Yuan;

2. Turnover includes buy and sell ;

3. EFPs included .




Open Interest

Open Interest Mar 2006 Mar 2005 Change% Feb 2006 Change%

Cotton No.1 54,748 95,556 -42.71% 70,992 -22.88%
Sugar 73,410 - - 34,638 111.93%
Strong Gluten Wheat 249,480 209,580 19.04% 296,882 -15.97%
Hard White Winter Wheat 606 37,206 -98.37% 862 -29.70%
Total 378,244 342,342 10.49% 403,374 -6.23%

Note: 1. Unit: open interest in contract,

sugar : 10 tons, contract size of cotton : 5 tons .

Physical Delivery

2. Open interest includes buy and sell; 3. Contract size of wheat and

Mar 2006 Mar 2006 Mar 2005 Mar 2005 Jan- Mar Jan- Mar
Delivery Volume EFPs Delivery Volume EFPs 2006 2005
CF 1,952 432 3,164 - 3,928 3,756
SR - - - - - -
WS 2,860 - 1,049 - 15,193 12,184
WT 5 - 760 116 56 4,767
Total 4,817 432 4973 116 19,177 20,707

Note: 1. Unit: open interest in contract; 2. Open interest includes buy and sell; 3. Contract size of wheat: 10 tons,

contract size of cotton: 5 tons.

111 List of Quotations

Month-end Month-end
Contract Open High Low Close Change Volume Turnover

ol Settlement
CF603 14580 14625 14305 14500 0 -4556 14435 4,314 3.121
CF604 14665 14710 14025 14340 3,442 -6036 14360 16,700 12.088
CF605 14850 14995 14110 14445 16,578 -16760 14470 151,744 111.144
CF606 14995 15040 14255 14605 20,656 7448 14615 258,302 190.606
CF607 15095 15115 14360 14710 6,880 3628 14715 117,134 87.223
CF608 15120 15190 14510 14855 1,954 -868 14845 33,936 25.409
CF609 15470 15550 14620 15145 2,508 -262 15180 5,188 3.929
CF610 15500 15550 14745 15180 1,272 570 15195 1,976 1.501
CF611 15400 15400 14800 15100 754 56 15120 656 495
CF612 14870 15455 14850 15110 464 322 15125 1,006 .764
CF701 15415 15700 14900 15165 240 214 15145 910 .694
Subtotal - - - - 54,748 - - 591,866 436.973
GN603 0 0 0 0 0 0 0 0
GN605 0 0 0 0 0 0 0 0
GN607 0 0 0 0 0 0 0 0




Yuan per ton for March 07 contract of cotton No. 1 (CF703) and 3,000 Yuan per ton
for March 07 contract of green bean (GN703).

In March, 2006, white sugar futures set open interest records respectively on 16, 17,
22,23, 24, 27, 28 and 29. The last record in March was 77,504 contracts. On the other
hand, the trading volume of white sugar hit historical high of 159,238 contracts on

March 22. This was the forth time to break the volume record this month.
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