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1  Index Market Data 

 

 

Today 
Close 

 

Pre.Close 

 

Points 
% 

 

ARR 
 

An.Vol 

Sharpe 
Ratio 

 

NHCI 
2524.39 2552.17 -27.78 -1.09% 7.64% 12.71% 0.60 

 

NHPMI 
1390.06 1379.60 10.46 0.76% 44.84% 16.29% 2.75 

NHII 
3583.16 3618.48 -35.33 -0.98% 1.11% 15.29% 0.07 

NHMI 
6376.38 6416.13 -39.76 -0.62% 6.04% 13.98% 0.43 

NHECI 
1634.99 1652.50 -17.51 -1.06% -4.38% 17.64% -0.25 

 

NHNFI 
1680.38 1690.60 -10.22 -0.60% 5.44% 12.60% 0.43 

 

NHFI 
2573.29 2586.93 -13.64 -0.53% 1.57% 20.73% 0.08 

NHAI 
1066.22 1084.62 -18.40 -1.70% 2.17% 8.95% 0.24 
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Today 
Close 

 

Pre.Close 

 

Points 
% 

 

ARR 

 

An.Vol 

Sharpe 
Ratio 

NHCIMi 
1183.04 1200.00 -16.96 -1.41% 1.58% 10.88% 0.15 

NHEI 
1045.33 1060.66 -15.33 -1.45% -1.75% 18.80% -0.09 

NHPCI 
916.26 921.73 -5.48 -0.59% -1.81% 10.11% -0.18 

NHCCI 
993.34 998.69 -5.35 -0.54% -1.95% 13.48% -0.14 

NHFMI 
1084.41 1088.06 -3.65 -0.34% 2.57% 23.43% 0.11 

NHBMI 
736.77 744.31 -7.54 -1.01% -1.07% 22.60% -0.05 

NHOOI 
1232.89 1269.37 -36.48 -2.87% -0.45% 12.05% -0.04 

NHAECI 
889.09 891.14 -2.05 -0.23% -1.00% 7.05% -0.14 

 

 

1 VS  Commodity Return vs Volatility 
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3  Proportion of Change in Position 
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