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1  Index Market Data 

 

 

Today 
Close 

 
Pre.Close 

 

Points 
% 

 

ARR 
 

An.Vol 
Sharpe 
Ratio 

 

NHCI 
2492.87 2479.73 13.14 0.53% -2.47% 12.72% -0.19 

 

NHPMI 
1048.53 1041.92 6.61 0.63% 29.13% 17.91% 1.63 

NHII 
3753.64 3743.60 10.05 0.27% -7.21% 14.05% -0.51 

NHMI 
6230.71 6217.40 13.31 0.21% -7.06% 15.81% -0.45 

NHECI 
1814.68 1808.35 6.33 0.35% -8.45% 14.12% -0.60 

 

NHNFI 
1636.05 1629.73 6.32 0.39% 4.39% 14.24% 0.31 

 

NHFI 
2549.04 2552.92 -3.88 -0.15% -23.57% 22.65% -1.04 

NHAI 
1025.61 1017.30 8.31 0.82% -4.62% 9.99% -0.46 
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Today 
Close 

 

Pre.Close 

 

Points 
% 

 

ARR 

 

An.Vol 

Sharpe 
Ratio 

NHCIMi 
1112.91 1111.64 1.27 0.11% -3.19% 12.43% -0.26 

NHEI 
1139.37 1129.64 9.72 0.86% 1.57% 14.19% 0.11 

NHPCI 
1006.67 1005.61 1.06 0.11% -0.81% 10.08% -0.08 

NHCCI 
1104.51 1104.44 0.08 0.01% -2.89% 10.38% -0.28 

NHFMI 
1025.05 1026.48 -1.44 -0.14% -6.26% 19.16% -0.33 

NHBMI 
806.99 808.87 -1.89 -0.23% -6.75% 14.24% -0.47 

NHOOI 
1129.79 1114.79 15.00 1.35% -3.94% 14.91% -0.26 

NHAECI 
841.39 842.46 -1.07 -0.13% -3.80% 9.34% -0.41 

 

 

 

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