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1  Index Market Data 

 

 

Today 
Close 

 

Pre.Close 

 

Points 
% 

 

ARR 
 

An.Vol 
Sharpe 
Ratio 

 

NHCI 
3125.70 3099.99 25.71 0.83% 28.07% 14.44% 1.94 

 

NHPMI 
2014.00 1968.30 45.71 2.32% 63.45% 36.33% 1.75 

NHII 
4246.38 4204.53 41.85 1.00% 20.30% 16.61% 1.22 

NHMI 
7574.02 7402.27 171.76 2.32% 22.96% 13.59% 1.69 

NHECI 
1999.99 1999.26 0.74 0.04% 21.24% 24.56% 0.86 

 

NHNFI 
2157.71 2102.46 55.26 2.63% 31.55% 17.65% 1.79 

 

NHFI 
2685.91 2635.50 50.41 1.91% 9.57% 15.25% 0.63 

NHAI 
1095.31 1096.26 -0.95 -0.09% 1.61% 7.80% 0.21 
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Today 
Close 

 

Pre.Close 

 

Points 
% 

 

ARR 

 

An.Vol 

Sharpe 
Ratio 

NHCIMi 
1417.18 1415.46 1.71 0.12% 4.26% 28.90% 0.15 

NHEI 
1438.69 1462.38 -23.69 -1.62% 11.40% 70.44% 0.16 

NHPCI 
1256.45 1246.14 10.32 0.83% 10.47% 45.03% 0.23 

NHCCI 
1242.28 1233.30 8.98 0.73% 9.66% 44.86% 0.22 

NHFMI 
1127.04 1103.90 23.13 2.10% 3.99% 15.32% 0.26 

NHBMI 
702.39 693.22 9.17 1.32% 1.24% 14.22% 0.09 

NHOOI 
1333.82 1333.65 0.17 0.01% 2.60% 15.33% 0.17 

NHAECI 
953.19 950.87 2.32 0.24% 0.09% 11.04% 0.01 

 

 

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