
Selected Period Performance
Period Ending:  01/31/2023PARS/PLYMOUTH CTY OPEB TRUST-GROWTH (****049600)

Selected Period Performance

Year Inception
to Date to Date

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

Total Portfolio Gross of Fees 40,096,804 6.26 9.12 6.26 -6.23 5.98 5.18 6.49
Total Portfolio Net of Fees 40,096,804 6.24 9.07 6.24 -6.39 5.79 4.98 6.26
    PCOT Benchmark 6.93 11.91 6.93 -6.58 5.02 4.42 5.96

Total Equity 27,039,162 7.40 10.61 7.40 -6.04 7.76 5.45 7.70
Large Cap U.S. Equity 11,214,191 6.28 5.75 6.28 -8.22 8.89 7.82 9.82
    Russell Top 200 Index 6.13 5.00 6.13 -10.33 9.89 9.90 11.53
Mid Cap U.S. Equity 6,080,663 8.30 8.62 8.30 -3.22 9.01 8.12 9.60
    Russell Midcap Index 8.30 8.61 8.30 -3.33 9.02 8.02 8.89
Small Cap U.S. Equity 2,029,734 7.84 6.42 7.84 5.28 12.55 6.66 7.50
    Russell 2000 Index 9.75 5.02 9.75 -3.38 7.51 5.54 7.31
Developed Markets Equity 4,872,927 8.50 21.14 8.50 -3.28 4.81 1.86 4.97
    MSCI EAFE Index (Net) 8.10 20.37 8.10 -2.83 4.25 2.13 3.95
Emerging Markets Equity 2,841,648 7.75 19.98 7.75 -17.40 -.52 -2.68 1.86
    MSCI Emerging Markets Index (Gross) 7.91 22.25 7.91 -11.73 1.77 -1.11 3.19

Total Fixed Income 9,501,306 3.13 4.92 3.13 -6.66 -.73 1.93 2.45
Taxable Investment Grade 7,111,291 2.54 5.13 2.54 -7.48 -1.67
    BBARC Intermediate US Government/Credit Index 1.87 3.89 1.87 -5.13 -1.12 1.28 1.22
High Yield Taxable 2,390,015 4.91 4.26 4.91 -4.39 1.73 3.38 3.50
    BBARC US Corporate High Yield Bond Index 3.81 5.40 3.81 -5.22 1.29 2.96 3.94
    BBARC Global Aggregate Index 3.28 8.73 3.28 -11.69 -3.85 -1.25 .47

Total Real Assets 2,858,544 7.81 10.97 7.81 -6.80 3.84 5.54
Real Estate 1,653,695 10.70 11.21 10.70 -9.99 2.65 5.97 5.73
    MSCI US REIT Index (Gross) 10.60 10.97 10.60 -10.29 2.95 6.71 6.12
Commodities 1,204,848 4.09 10.54 4.09
    S&P GSCI Index -.09 -3.15 -.09 12.76 14.75 5.72 1.03

Total Cash Equivalents 697,791 .34 .97 .34 1.80 .65 .81 .64
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:  01/31/2023PARS/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 (1 Month) 1 Year 3 Years 5 Years 06/01/2015

Total Gross of Fees 40,096,804 100.0 6.26 9.12 6.26 -6.23 5.98 5.18 6.49
   
Total Equity 27,039,162 67.4 7.40 10.61 7.40 -6.04 7.76 5.45 7.70
  Lrg Cap MF +ETF/ETNs 11,214,191 28.0 6.28 5.75 6.28 -8.22 8.89 7.82 9.82
    FIDELITY 500 INDEX FUND 11,214,191 28.0 6.28 5.75 6.28 -8.22
  MC MF + ETF/ETN 6,080,663 15.2 8.30 8.62 8.30 -3.22 9.01 8.12 9.60
    FIDELITY MID CAP INDEX FUND 6,080,663 15.2 8.30 8.62 8.30 -3.22 9.09
  SC MF + ETF/ETNs 2,029,734 5.1 7.84 6.42 7.84 5.28 12.55 6.66 7.50
    BOSTON TRUST WALDEN SMALL CAP FUND 2,029,734 5.1 7.84 6.42 7.84 5.28
  Dev FgnEQ MF+ETF/ETN 4,872,927 12.2 8.50 21.14 8.50 -3.28 4.81 1.86 4.97
    FIDELITY INTERNATIONAL INDEX FUND 4,872,927 12.2 8.50 21.14 8.50 -3.28 4.81
  Em Fgn Eq MF+ETF/ETN 2,841,648 7.1 7.75 19.98 7.75 -17.40 -.52 -2.68 1.86
    BARON EMERGING MARKETS INSTITUTION 2,841,648 7.1 7.75 19.98 7.75 -17.40 .09 -2.31
   
Total Fixed Income 9,501,306 23.7 3.13 4.92 3.13 -6.66 -.73 1.93 2.45
  Invest Gr MF+ETF/ETN 7,111,291 17.7 2.54 5.13 2.54 -7.48 -1.67
    FIDELITY US BOND INDEX 4,740,923 11.8 3.18 6.35 3.18 -8.37
    FIDELITY SHORT TERM BOND INDEX 2,370,368 5.9 1.28 2.71 1.28
  HY Tax MF + ETF/ETNs 2,390,015 6.0 4.91 4.26 4.91 -4.39 1.73 3.38 3.50
    ARTISAN HIGH INCOME FUND 2,390,015 6.0 4.91 4.26 4.91 -4.39
   
Total Real Assets 2,858,544 7.1 7.81 10.97 7.81 -6.80 3.84 5.54
  REIT MF ETF/ETNs 1,653,695 4.1 10.70 11.21 10.70 -9.99 2.65 6.35 5.77
    ISHARES CORE US REIT ETF 1,653,695 4.1 10.70 11.21 10.70 -9.99
  Commodity MF ETF/ETN 1,204,848 3.0 4.09 10.54 4.09
    MAINSTAY CBRE GLOBAL INFRASTRUCTUR 1,204,848 3.0 4.09 10.54 4.09
   
Total Cash Eqv 697,791 1.7 .34 .97 .34 1.80 .65 .81 .64
  Money Market Funds 697,791 1.7 .34 .97 .34 1.80 .65 .81 .64
    FIRST AM GOVT OB FD CL Z 697,791 1.7 .34 .97 .34 1.80 .65 .81



Portfolio Holdings
Period Ending:  01/31/2023PARS/PLYMOUTH CTY OPEB TRUST-GROWTH (****049600)

Portfolio Holdings

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

Total Equity  
   

Large Cap MF + ETF/ETNs 
FIDELITY 500 INDEX FUND 79,263.436 151.09 11,975,755.90 141.480 11,214,190.93 .00 28.0 -761,564.97
Total: Large Cap MF + ETF/ETNs 11,975,755.90 11,214,190.93 .00 28.0 -761,564.97

MC MF + ETF/ETN 
FIDELITY MID CAP INDEX FUND 216,624.959 27.70 6,000,217.30 28.070 6,080,662.60 .00 15.2 80,445.30
Total: MC MF + ETF/ETN 6,000,217.30 6,080,662.60 .00 15.2 80,445.30

SC MF + ETF/ETNs 
BOSTON TRUST WALDEN SMALL CAP 120,961.514 17.64 2,134,354.62 16.780 2,029,734.20 .00 5.1 -104,620.42
Total: SC MF + ETF/ETNs 2,134,354.62 2,029,734.20 .00 5.1 -104,620.42

Dev Fgn Equity MF + ETF/ETNs 
FIDELITY INTERNATIONAL INDEX F 109,038.413 46.49 5,069,477.10 44.690 4,872,926.68 .00 12.2 -196,550.42
Total: Dev Fgn Equity MF + ETF 5,069,477.10 4,872,926.68 .00 12.2 -196,550.42

Em Fgn Eq MF+ETF/ETN 
BARON EMERGING MARKETS INSTITU 202,252.514 15.92 3,219,679.54 14.050 2,841,647.82 .00 7.1 -378,031.72
Total: Em Fgn Eq MF+ETF/ETN 3,219,679.54 2,841,647.82 .00 7.1 -378,031.72

Total: Total Equity 28,399,484.46 27,039,162.23 .00 67.6 -1,360,322.23

Total Fixed Income  
   

Invest Gr MF + ETF/ETNs 
FIDELITY SHORT TERM BOND INDEX 247,133.453 9.68 2,391,203.32 9.580 2,367,538.48 2,829.55 5.9 -23,664.84
FIDELITY US BOND INDEX 451,363.261 11.62 5,245,921.55 10.480 4,730,286.98 10,636.16 11.8 -515,634.57
Total: Invest Gr MF + ETF/ETNs 7,637,124.87 7,097,825.46 13,465.71 17.7 -539,299.41

HY Tax MF + ETF/ETNs 
ARTISAN HIGH INCOME FUND 270,877.941 9.82 2,660,652.42 8.770 2,375,599.54 14,415.61 5.9 -285,052.88
Total: HY Tax MF + ETF/ETNs 2,660,652.42 2,375,599.54 14,415.61 5.9 -285,052.88

Total: Total Fixed Income 10,297,777.29 9,473,425.00 27,881.32 23.6 -824,352.29



Portfolio Holdings
Period Ending:  01/31/2023PARS/PLYMOUTH CTY OPEB TRUST-GROWTH (****049600)

Portfolio Holdings

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

Total Real Assets  
   

REIT MF ETF/ETNs 
ISHARES CORE US REIT ETF 30,210.000 63.09 1,905,920.00 54.740 1,653,695.40 .00 4.1 -252,224.60
Total: REIT MF ETF/ETNs 1,905,920.00 1,653,695.40 .00 4.1 -252,224.60

Commodity MF ETF/ETNs 
MAINSTAY CBRE GLOBAL INFRASTRU 94,572.091 13.47 1,273,965.06 12.740 1,204,848.44 .00 3.0 -69,116.62
Total: Commodity MF ETF/ETNs 1,273,965.06 1,204,848.44 .00 3.0 -69,116.62

Total: Total Real Assets 3,179,885.06 2,858,543.84 .00 7.1 -321,341.22

Total Cash Equivalents  
   

Money Market Funds 
FIRST AM GOVT OB FD CL Z 695,058.970 1.00 695,058.97 1.000 695,058.97 2,732.41 1.7 .00
Total: Money Market Funds 695,058.97 695,058.97 2,732.41 1.7 .00

Total: Total Cash Equivalents 695,058.97 695,058.97 2,732.41 1.7 .00

   
Total 42,572,205.78 40,066,190.04 30,613.73 100.0 -2,506,015.74


