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-0.34%，跌幅最小的主题指数是黑色原材料指数，跌幅为-0.01%。 
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1  Index Market Data 

 

 

Today 
Close 

 

Pre.Close 

 

Points 
% 

 

ARR 
 

An.Vol 
Sharpe 
Ratio 

 

NHCI 
3021.22 3007.05 14.18 0.47% 24.75% 14.21% 1.74 

 

NHPMI 
1954.83 1931.93 22.90 1.19% 61.98% 36.69% 1.69 

NHII 
4109.26 4100.44 8.81 0.21% 17.05% 16.34% 1.04 

NHMI 
7471.19 7412.90 58.29 0.79% 21.09% 13.42% 1.57 

NHECI 
1890.71 1897.39 -6.69 -0.35% 15.71% 24.70% 0.64 

 

NHNFI 
2154.24 2133.24 20.99 0.98% 30.72% 17.73% 1.73 

 

NHFI 
2660.23 2656.04 4.19 0.16% 11.04% 14.99% 0.74 

NHAI 
1076.46 1079.45 -2.99 -0.28% 1.19% 7.76% 0.15 
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Today 
Close 

 

Pre.Close 

 

Points 
% 

 

ARR 

 

An.Vol 

Sharpe 
Ratio 

NHCIMi 
1340.85 1342.92 -2.07 -0.15% -0.03% 25.11% 0.00 

NHEI 
1354.03 1357.62 -3.59 -0.26% -7.14% 49.49% -0.14 

NHPCI 
1170.32 1168.88 1.45 0.12% -4.28% 35.97% -0.12 

NHCCI 
1156.17 1157.46 -1.29 -0.11% -4.64% 33.60% -0.14 

NHFMI 
1132.71 1132.78 -0.08 -0.01% 0.09% 16.66% 0.01 

NHBMI 
679.00 681.30 -2.30 -0.34% -2.62% 11.79% -0.22 

NHOOI 
1315.81 1320.06 -4.25 -0.32% -0.75% 11.67% -0.06 

NHAECI 
947.45 944.09 3.36 0.36% -0.96% 9.40% -0.10 

 

 

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