Core Plus Bonds

NEW MEXICO RETIREE HEALTH CARE AUTHORITY

CHANGE IN NET ASSET VALUE
FOR THE MONTH ENDED
January 31, 2019

Large Cap Index Non US Dev Index Non US Emg Index Small Mid Cap Credit and Structure Absolute Return Core Bond Private Equity Real Estate Real Asset Total
Market Value 12/31/2018 $0.00 $80,016,430.85 $80,249,832.45 $60,878,758.18 $10,609,347.20 $99,229,430.47 $0.00 $134,583,072.65 $71,874,104.23 $67,362,554.03 $31,560,424.80 $636,363,954.86
CONTRIBUTIONS 0.00 700,000.00 700,000.00 500,000.00 100,000.00 750,000.00 0.00 1,000,000.00 500,000.00 500,000.00 250,000.00 5,000,000.00
WITHDRAWALS 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00
FEES 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00
INCOME EARNED 0.00 104,783.94 102,302.92 26,470.70 3,369.49 12,875.86 0.00 315,869.36 34,071.97 285,719.36 73,811.18 959,274.78
CAPITAL APPR/DEPR 0.00 6,660,282.52 5,802,720.38 4,660,565.93 1,180,557.87 (1,048,756.83) 0.00 951,331.06 22,142.24 (225,636.26) 780,251.56 18,783,458.47
Market Value 1/31/2019 $0.00 $87,481,497.31 $86,854,855.75 $66,065,794.81 $11,893,274.56 $98,943,549.50 $0.00 $136,850,273.07 $72,430,318.44 $67,922,637.13 $32,664,487.54 $661,106,688.11



