
New Mexico Retiree Health Care Authority (CP)
Change in Market Value

For the Month of May 2022
(Report as of June 16, 2022)

1

Investment Name
Prior Ending 
Market Value

Contributions Distributions Fees Income
Gains -

Realized & 
Unrealized

Market Value

Core Bonds Pool 183,141,815.39  -  - (54,652.33) 443,033.01 (260,676.59) 183,269,519.48

Credit & Structured Finance 162,878,890.75  -  -  - 487,905.66 (439,195.99) 162,927,600.42

NM Retiree Health Care Authority Cash Account  -  -  -  -  -  -  - 

Non-US Developed Markets Index Pool 141,026,983.78  -  - (15,094.43) 769,649.97 170,917.28 141,952,456.60

Non-US Emerging Markets Active Pool 90,097,449.00  -  - (135,901.55) 296,916.02 (447,896.85) 89,810,566.62

Private Equity Pool 174,259,359.99  -  -  - 14,986.46 327,672.03 174,602,018.48

Real Estate Pool 119,882,893.43  -  -  - 180,245.01 (76,328.06) 119,986,810.38

Real Return Pool 50,352,274.18  -  - (11,777.60) 157,137.55 253,808.81 50,751,442.94

US Large Cap Index Pool 175,767,227.09  -  - (5,100.69) 295,500.84 (553,056.06) 175,504,571.18

US SMID Cap Alternative Weighted Index Pool 23,511,446.13  -  - (2,880.01) 36,065.34 400,409.30 23,945,040.76

      Sub - Total New Mexico Retiree Health Care Authority (CP)1,120,918,339.74  -  - (225,406.61) 2,681,439.86 (624,346.13) 1,122,750,026.86

      Total New Mexico Retiree Health Care Authority (CP)1,120,918,339.74  -  - (225,406.61) 2,681,439.86 (624,346.13) 1,122,750,026.86




