
Selected Period Performance
Period Ending:  08/31/2023PARS/PLYMOUTH CTY OPEB TRUST-GROWTH (****049600)

Selected Period Performance

Year Inception
to Date to Date

Market Value 1 Month 3 Months (8 Months) 1 Year 3 Years 5 Years 06/01/2015

Total Portfolio Gross of Fees 43,979,253 -2.53 5.34 9.98 9.12 5.45 6.24 6.46
Total Portfolio Net of Fees 43,979,253 -2.54 5.29 9.86 8.93 5.26 6.04 6.24
    PCOT Benchmark -2.93 5.11 9.94 9.89 5.25 5.20 5.88

Total Equity 33,273,560 -3.13 6.80 12.40 12.52 7.35 7.14 7.73
Domestic Equity 23,284,997 -2.51 8.36 14.42 12.92 9.75 9.06 10.03
Large Cap U.S. Equity 14,082,970 -1.58 8.28 18.73 15.95 9.84 9.51 10.57
    Russell Top 200 Index -1.19 8.42 21.86 17.85 10.17 12.01 12.55
Mid Cap U.S. Equity 6,574,041 -3.45 8.75 9.42 8.46 8.00 7.72 9.03
    Russell Midcap Index -3.47 8.74 9.40 8.38 9.25 7.35 8.37
Small Cap U.S. Equity 2,627,986 -4.99 7.53 4.63 7.95 15.60 4.71 6.56
    Russell 2000 Index -5.00 9.00 8.96 4.65 8.12 3.14 6.68
Foreign Equity 9,988,563 -4.57 3.29 8.07 11.90 1.55 2.32 3.44
Developed Markets Equity 6,973,017 -3.77 3.35 10.80 18.67 5.53 3.89 4.88
    MSCI EAFE Index (Net) -3.83 3.80 10.87 17.92 6.05 4.14 3.98
Emerging Markets Equity 3,015,546 -6.36 3.14 2.94 .32 -5.29 -.30 1.17
    MSCI Emerging Markets Index (Gross) -6.13 3.66 4.86 1.69 -1.01 1.36 2.60

Total Fixed Income 8,338,946 -.19 .51 3.31 1.29 -2.35 1.94 2.29
Taxable Investment Grade 6,107,200 -.62 -1.02 1.13 -.88 -4.08
    BBARC Intermediate US Government/Credit Index -.01 -.43 1.75 .55 -2.58 1.16 1.12
High Yield Taxable 2,231,746 1.00 4.81 9.47 7.44 2.50 4.22 3.78
    BBARC US Corporate High Yield Bond Index .28 3.36 7.13 7.16 1.81 3.32 4.06
    BBARC Global Aggregate Index -1.37 -.69 .74 -.09 -6.12 -1.21 .13

Total Real Assets 1,748,685 -3.17 3.98 3.84 -2.07 7.59 3.84
Real Estate 1,748,685 -3.17 4.65 4.78 -3.03 5.73 3.76 4.62
    MSCI US REIT Index (Gross) -3.03 4.78 5.19 -2.75 7.04 3.72 5.04
    S&P GSCI Index .60 16.29 3.00 -1.77 26.19 5.53 1.33

Total Cash Equivalents 618,061 .44 1.28 3.16 4.25 1.54 1.26 .93
Pending Cash 0 .00 .00 .00 .00 .00 .00 .00

PCOT Benchmark consists of: 2% S&P GSCI TR Index, 8% MSCI EM Index (Gross), 18% BBARC Global Agg Index, 28% MSCI EAFE Index (Net), 6% MSCI US REIT Index, 6% Russell 2000 Index, 
12% Russell Midcap Index, and 20% Russell Top 200 Index.



Asset Selected Period Performance
Period Ending:  08/31/2023PARS/PLYMOUTH CTY OPEB TRUST-GROWTH (****049600)

Asset Selected Period Performance

Year Inception
% of to Date to Date

Market Value Mkt Val 1 Month 3 Months (8 Months) 1 Year 3 Years 5 Years 06/01/2015

Total Gross of Fees 43,979,253 100.0 -2.53 5.34 9.98 9.12 5.45 6.24 6.46
   
Total Equity 33,273,560 75.7 -3.13 6.80 12.40 12.52 7.35 7.14 7.73
  Lrg Cap MF +ETF/ETNs 14,082,970 32.0 -1.58 8.28 18.73 15.95 9.84 9.51 10.57
    FIDELITY 500 INDEX FUND 14,082,970 32.0 -1.58 8.28 18.73 15.95
  MC MF + ETF/ETN 6,574,041 14.9 -3.45 8.75 9.42 8.46 8.00 7.72 9.03
    FIDELITY MID CAP INDEX FUND 6,574,041 14.9 -3.45 8.75 9.42 8.46 9.32
  SC MF + ETF/ETNs 2,627,986 6.0 -4.99 7.53 4.63 7.95 15.60 4.71 6.56
    FIDELITY SMALL CAP INDEX 2,627,986 6.0 -4.99 2.52
  Dev FgnEQ MF+ETF/ETN 6,973,017 15.9 -3.77 3.35 10.80 18.67 5.53 3.89 4.88
    FIDELITY INTERNATIONAL INDEX FUND 6,973,017 15.9 -3.77 3.35 10.80 18.67 6.27
  Em Fgn Eq MF+ETF/ETN 3,015,546 6.9 -6.36 3.14 2.94 .32 -5.29 -.30 1.17
    FIDELITY EMERGING MARKETS INDEX FU 3,015,546 6.9 -6.36 3.14
   
Total Fixed Income 8,338,946 19.0 -.19 .51 3.31 1.29 -2.35 1.94 2.29
  Invest Gr MF+ETF/ETN 6,107,200 13.9 -.62 -1.02 1.13 -.88 -4.08
    FIDELITY US BOND INDEX 6,107,200 13.9 -.62 -1.02 1.48 -1.22
  HY Tax MF + ETF/ETNs 2,231,746 5.1 1.00 4.81 9.47 7.44 2.50 4.22 3.78
    ARTISAN HIGH INCOME FUND 2,231,746 5.1 1.00 4.81 9.47 7.44
   
Total Real Assets 1,748,685 4.0 -3.17 3.98 3.84 -2.07 7.59 3.84
  REIT MF ETF/ETNs 1,748,685 4.0 -3.17 4.65 4.78 -3.03 5.73 3.66 4.65
    ISHARES CORE US REIT ETF 1,748,685 4.0 -3.17 4.65 4.78 -3.03
   
Total Cash Eqv 618,061 1.4 .44 1.28 3.16 4.25 1.54 1.26 .93
  Money Market Funds 618,061 1.4 .44 1.28 3.16 4.25 1.54 1.26 .93
    FIRST AM GOVT OB FD CL X 618,061 1.4 .44 1.08



Portfolio Holdings
Period Ending:  08/31/2023PARS/PLYMOUTH CTY OPEB TRUST-GROWTH (****049600)

Portfolio Holdings

% of Unrealized
Units Unit Cost Total Cost Price Market Value Accrual Mkt Val Gain/Loss

Total Equity  
   

Large Cap MF + ETF/ETNs 
FIDELITY 500 INDEX FUND 89,791.953 150.38 13,502,527.81 156.840 14,082,969.91 .00 32.0 580,442.10
Total: Large Cap MF + ETF/ETNs 13,502,527.81 14,082,969.91 .00 32.0 580,442.10

MC MF + ETF/ETN 
FIDELITY MID CAP INDEX FUND 232,544.782 27.61 6,421,385.75 28.270 6,574,040.99 .00 15.0 152,655.24
Total: MC MF + ETF/ETN 6,421,385.75 6,574,040.99 .00 15.0 152,655.24

SC MF + ETF/ETNs 
FIDELITY SMALL CAP INDEX 111,402.543 23.01 2,563,522.59 23.590 2,627,985.99 .00 6.0 64,463.40
Total: SC MF + ETF/ETNs 2,563,522.59 2,627,985.99 .00 6.0 64,463.40

Dev Fgn Equity MF + ETF/ETNs 
FIDELITY INTERNATIONAL INDEX FUND 152,783.021 45.76 6,990,986.60 45.640 6,973,017.08 .00 15.9 -17,969.52
Total: Dev Fgn Equity MF + ETF/ETNs 6,990,986.60 6,973,017.08 .00 15.9 -17,969.52

Em Fgn Eq MF+ETF/ETN 
FIDELITY EMERGING MARKETS INDEX FUND 305,836.304 9.75 2,980,940.75 9.860 3,015,545.96 .00 6.9 34,605.21
Total: Em Fgn Eq MF+ETF/ETN 2,980,940.75 3,015,545.96 .00 6.9 34,605.21

Total: Total Equity 32,459,363.50 33,273,559.93 .00 75.8 814,196.43

Total Fixed Income  
   

Invest Gr MF + ETF/ETNs 
FIDELITY US BOND INDEX 600,750.094 11.30 6,791,281.84 10.140 6,091,605.95 15,594.07 13.9 -699,675.89
Total: Invest Gr MF + ETF/ETNs 6,791,281.84 6,091,605.95 15,594.07 13.9 -699,675.89

HY Tax MF + ETF/ETNs 
ARTISAN HIGH INCOME FUND 253,397.978 9.67 2,449,672.80 8.750 2,217,232.31 14,514.13 5.0 -232,440.49
Total: HY Tax MF + ETF/ETNs 2,449,672.80 2,217,232.31 14,514.13 5.0 -232,440.49

Total: Total Fixed Income 9,240,954.64 8,308,838.26 30,108.20 18.9 -932,116.38

Total Real Assets  
   



Portfolio Holdings
Period Ending:  08/31/2023PARS/PLYMOUTH CTY OPEB TRUST-GROWTH (****049600)

Portfolio Holdings

% of Unrealized
Units Unit Cost Total Cost Price Market Value Accrual Mkt Val Gain/Loss

REIT MF ETF/ETNs 
ISHARES CORE US REIT ETF 34,134.000 61.52 2,100,026.03 51.230 1,748,684.82 .00 4.0 -351,341.21
Total: REIT MF ETF/ETNs 2,100,026.03 1,748,684.82 .00 4.0 -351,341.21

Total: Total Real Assets 2,100,026.03 1,748,684.82 .00 4.0 -351,341.21

Total Cash Equivalents  
   

Money Market Funds 
FIRST AM GOVT OB FD CL X 616,021.040 1.00 616,021.04 1.000 616,021.04 2,040.40 1.4 .00
Total: Money Market Funds 616,021.04 616,021.04 2,040.40 1.4 .00

Total: Total Cash Equivalents 616,021.04 616,021.04 2,040.40 1.4 .00

   
Total 44,416,365.21 43,947,104.05 32,148.60 100.0 -469,261.16


