New Mexico Retiree Health Care Authority (CP)

Change in Market Value

For the Month of Aug 2024
(Report as of September 16, 2024)

Prior Ending Gains - Gains - Gains -
Investment Name Contributions Distributions Realized & Market Value
Market Value Realized Unrealized Unrealized

Core Bonds Pool 239,922,500.91 637,152.93 781,759.77 1,983,954.21 2,765,713.98 243,325,367.82
NM Retiree Health Care Authority Cash Account - - - - - - - - -
Non-US Developed Markets Index Pool 206,886,146.91 - - - 441,692.37 343,589.91 4,872,291.41 5,215,881.32 212,543,720.60
Non-US Emerging Markets Active Pool 119,495,560.31 - - - 258,834.68 (482,100.86) 3,420,626.44 2,938,525.58 122,692,920.57
Private Debt Market Pool 220,545,368.70 - - - 686,624.82 14,986.37 (352,999.60) (338,013.23) 220,893,980.29
Private Equity Pool 208,192,501.70 - - - 251,051.49 512,222.11 (604,344.20) (92,122.09) 208,351,431.10
Real Estate Pool 135,443,756.69 - - - (4,247.14) 51,551.47 161,122.97 212,674.44 135,652,183.99
Real Return Pool 75,827,862.23 - - - 170,760.74 159,179.32 (85,083.94) 74,095.38 76,072,718.35
US Large Cap Index Pool 283,051,667.88 - - - 390,327.22 15,305.53 6,295,411.65 6,310,717.18 289,752,712.28
US SMID Cap Alternative Weighted Index Pool 34,490,629.23 - - - 60,481.61 23,739.04 (578,847.91) (555,108.87) 33,996,001.97

Sub - Total New Mexico Retiree Health Care 1,523,855,994.56 - - - 2,892,678.72 1,420,232.66  15,112,131.03  16,532,363.69 1,543,281,036.97

Total New Mexico Retiree Health Care / 1,523,855,994.56 2,892,678.72 1,420,232.66 15,112,131.03 16,532,363.69 1,543,281,036.97





