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1  Index Market Data 

 

 

Today 
Close 

 

Pre.Close 

 

Points 
% 

 

ARR 
 

An.Vol 
Sharpe 
Ratio 

 

NHCI 
3072.31 3090.90 -18.59 -0.60% 28.98% 14.42% 2.01 

 

NHPMI 
1948.79 1976.65 -27.86 -1.41% 61.21% 36.66% 1.67 

NHII 
4163.74 4187.84 -24.10 -0.58% 21.11% 16.56% 1.27 

NHMI 
7420.06 7421.39 -1.33 -0.02% 22.56% 13.61% 1.66 

NHECI 
1950.76 1967.30 -16.54 -0.84% 21.81% 24.73% 0.88 

 

NHNFI 
2120.32 2120.96 -0.65 -0.03% 30.68% 17.82% 1.72 

 

NHFI 
2607.54 2608.05 -0.51 -0.02% 9.84% 14.99% 0.66 

NHAI 
1079.66 1078.22 1.44 0.13% 1.80% 7.85% 0.23 
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Today 
Close 

 

Pre.Close 

 

Points 
% 

 

ARR 

 

An.Vol 

Sharpe 
Ratio 

NHCIMi 
1393.62 1403.95 -10.33 -0.74% 4.94% 27.24% 0.18 

NHEI 
1439.32 1456.43 -17.12 -1.18% 1.94% 58.71% 0.03 

NHPCI 
1206.00 1208.93 -2.93 -0.24% 3.28% 42.49% 0.08 

NHCCI 
1189.31 1193.97 -4.66 -0.39% 3.44% 40.50% 0.09 

NHFMI 
1094.58 1092.98 1.59 0.15% 1.09% 15.11% 0.07 

NHBMI 
676.68 682.28 -5.59 -0.82% -1.19% 12.96% -0.09 

NHOOI 
1326.02 1323.50 2.52 0.19% 0.41% 12.81% 0.03 

NHAECI 
931.27 933.93 -2.67 -0.29% -1.72% 10.70% -0.16 

 

 

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