NEW MEXICO RETIREE HEALTH CARE AUTHORITY

CHANGE IN NET ASSET VALUE

FOR THE MONTH ENDED

May 31, 2019
Large Cap Index Non US Dev Index Non US Emg Index Small Mid Cap Craezliit a,nd Structure Core Bond Private Equity Real Estate Real Asset Total

Market Value 4/30/2019 $97,964,637.48 $94,091,323.53 $69,417,281.39 $12,806,098.43 $102,709,595.92 $142,511,288.73 $74,238,234.58 $70,377,203.58 $33,717,478.94 $697,833,142.58
CONTRIBUTIONS 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00
WITHDRAWALS 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00
FEES (2,321.39) (7,640.04) (19,299.21) (20,071.43) 0.00 (28,128.75) 0.00 0.00 (10,130.16) (87,590.98)

INCOME EARNED 215,337.86 570,505.44 185,573.18 15,589.41 95,737.25 339,368.27 65,634.72 114,814.06 119,677.58 1,722,237.77
CAPITAL APPR/DEPR (6,457,058.09) (4,994,637.45) (5,213,195.05) (1,050,719.82) 1,058,480.01 2,637,241.02 (108,454.29) (152,559.76) (273,550.46) (14,554,453.89)
Market Value 5/31/2019 $91,720,595.86 $89,659,551.48 $64,370,360.31 $11,750,896.59 $103,863,813.18 $145,459,769.27 $74,195,415.01 $70,339,457.88 $33,553,475.90 $684,913,335.48



