New Mexico Retiree Health Care Authority (CP)

Change in Market Value

For the Month of Sep 2023
(Report as of October 18, 2023)

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

Core Bonds Pool 198,584,381.77 661,410.34 (256,454.39) (5,341,435.76) (5,597,890.15) 193,647,901.96
NM Retiree Health Care Authority Cash Account - - - - - - - - -
Non-US Developed Markets Index Pool 162,515,485.35 - - - 487,703.23 218,622.02 (6,662,773.01) (6,444,150.99) 156,559,037.59
Non-US Emerging Markets Active Pool 94,651,759.12 - - - 339,158.58 (643,629.21) (2,715,385.35) (3,359,014.56) 91,631,903.14
Private Debt Market Pool 185,490,554.40 - - - 367,492.93 (17,122.98) 2,580,107.75 2,562,984.77 188,421,032.10
Private Equity Pool 185,007,714.94 - - - 37,143.89 1,688,831.55 1,681,038.29 3,369,869.84 188,414,728.67
Real Estate Pool 133,480,960.21 - - - 392,256.98 116,388.61 (3,575,642.03) (3,459,253.42) 130,413,963.77
Real Return Pool 62,367,655.24 - - - 207,420.70 164,186.69 855,621.69 1,019,808.38 63,594,884.32
US Large Cap Index Pool 211,093,336.24 - - - 236,694.42 88,560.06 (10,248,983.04) (10,160,422.98) 201,169,607.68
US SMID Cap Alternative Weighted Index Pool 26,312,156.56 - - - 44,422.00 (163,608.53) (1,458,719.64) (1,622,328.17) 24,734,250.39

Sub - Total New Mexico Retiree Health Care 1,259,504,003.83 - - - 2,773,703.07 1,195,773.82 (24,886,171.10) (23,690,397.28) 1,238,587,309.62

Total New Mexico Retiree Health Care / 1,259,504,003.83 2,773,703.07 1,195,773.82 (24,886,171.10) (23,690,397.28) 1,238,587,309.62





