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1  Index Market Data 

 

 

Today 
Close 

 

Pre.Close 

 

Points 
% 

 

ARR 
 

An.Vol 
Sharpe 
Ratio 

 

NHCI 
2729.62 2753.30 -23.68 -0.86% 6.63% 13.54% 0.49 

 

NHPMI 
2063.61 2143.30 -79.69 -3.72% 96.18% 29.67% 3.24 

NHII 
3623.58 3644.42 -20.83 -0.57% -6.16% 14.75% -0.42 

NHMI 
6981.69 7037.01 -55.32 -0.79% 9.19% 14.22% 0.65 

NHECI 
1587.66 1590.94 -3.28 -0.21% -15.01% 17.21% -0.87 

 

NHNFI 
1990.25 2004.53 -14.28 -0.71% 22.19% 17.54% 1.26 

 

NHFI 
2493.61 2522.20 -28.60 -1.13% -7.74% 16.38% -0.47 

NHAI 
1057.14 1057.86 -0.72 -0.07% 0.80% 7.69% 0.10 
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Today 
Close 

 

Pre.Close 

 

Points 
% 

 

ARR 

 

An.Vol 

Sharpe 
Ratio 

NHCIMi 
1210.65 1216.03 -5.38 -0.44% 1.19% 15.19% 0.08 

NHEI 
1034.36 1031.95 2.40 0.23% 1.08% 22.97% 0.05 

NHPCI 
938.88 936.29 2.59 0.28% 2.32% 16.05% 0.14 

NHCCI 
950.45 951.74 -1.29 -0.14% 1.04% 15.61% 0.07 

NHFMI 
1040.92 1055.22 -14.30 -1.35% -0.78% 17.66% -0.04 

NHBMI 
689.07 696.15 -7.08 -1.02% -0.97% 13.36% -0.07 

NHOOI 
1232.08 1232.17 -0.09 -0.01% -0.32% 10.52% -0.03 

NHAECI 
928.88 931.32 -2.44 -0.26% 0.27% 9.94% 0.03 

 

 

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