
Town of East Hampton, CT Request for Qualifications Investment Advisor and Custodial Services for the Town's 
Retirement Plan 

 

05.27.2011 

RESPONSES TO QUESTIONS 
MAY 27, 2011 
ADDENDA#1 

 

Q: Is the Town currently working with an independent Investment Advisor other than Prudential? 
 If so, which one.   

A: NO 

Q: Is it possible to email me the Town's latest VAL report from Milliman? If so, please do. 

A: Attached are specific excerpts from valuation. 

Q:  Is it possible to email me a recent asset report, showing the actual investment positions? If so, 
please do. 

A: March 31 2011 statement of performance results is appended. 

Q: May we have a copy of the most recent actuarial report. Two additional items that we’d request 
if they are not part of the actuarial report, are (1) an employee census – can be a summary (current and 
non-active employees), and (2) a summary Plan description? 

A: SEE RESPONSE ABOVE 

Q: Can you provide more detail on the investments (Prudential Executive Summary) with respect to 
positions held by each manager along with performance data since inception? 

A: SEE RESPONSE ABOVE 

Q: Can you provide more detail or an explanation on the "Private Placement"? 

A: Private Placement is a Prudential fixed income co-mingled separate account that invests in 
intermediate term debt securities. 

Q: When was the Town's Investment Policy Statement last revised? 

A: 2011 

Q: Why is the town issuing the RFP? Is it because of dissatisfaction with performance or range of 
services? 

A: N/A 

 



 

 

 

 

 

 

 

EXERPTS FROM VALUATON DATED FEBRUARY 18, 2011 

 

January 1, 2010  

 

Prepared by Milliman 





















Global Portfolio Strateg1es, Inc. TOWN OF EAST HAMPTON RETIREMENT INCOME PLAN 

MARCH 31, 2011 NET PERFORMANCE RESULTS 

Dryden S&P 500 Index Blend 

Large Cap Growth I Turner Growth 

Lame Cap Value I LSV (I) Value 

S&P 500 Index 

Russell IOOO Index 

Russell I 000 Growth Index 

Russell 1000 Value Index 

DOMESTIC EQUITY- MID-CAPITALIZATION 

Mid Cap Growth I Artisan Par1ners Growth 

Russell MidCap Tndex 

Russell MidCap Growth Index 

Russell MidCao Value Index 

DOMESTIC EQUITY- SMALL CAPITALIZATION 

Small Cap Growth I TimesSquare Growth 

Small Cap Value I TBCAM Value 

RusseTT 2000 Index 

RusseTT 2000 Growth Index 

Russell 2000 Value Index 

INTERNATIONAL EQUITY 

International Blend I AQR Blend 

International Blend I Artio (I) Blend 
MSCI EAFE Index 

REAL ESTATE 

CIGNA Realty Investors Open End Real Estate Fund Equity Real Estate 

Cohen & Steers Realty Income (I Shares)# Real Estate 

NFI-Open End Diversified Core Equity 

NAREIT Eauitv Index 

FIXED INCOME 

Guaranteed Deposit* Guaranteed 

Core Bond Enhanced Index I PIM Fixed Income Index 

Private Placement Private Placement 

iMoney Net Taxable Money Fund~·- Net 

Barclays Capital Aggregate Bond Index 

Barclays Capital Corporate High Yield Index 

TOTAL PLAN ASSETS 

*Guaranteed Deposit Fund 201 1 New Money Rate, before any contract related charges, is 3 .3%. 
( I ) Denotes Funds on the Due Diligence Advisor Program Watch List for performance related concerns. 
See footnotes attached for general disclosures. 

Plan Assets as of 

$2,402,382 03/31 /201 1 

$2.385,962 03/3112011 

$2,467,005 0313112011 

03/3112011 

031311201 1 

0313112011 

0313112011 

$1,347,214 03131/20 11 

031311201 1 

03131/201 1 

0313112011 

$664,232 031311201 1 

$685,947 03131/20 11 

0313112011 

03/31/2011 

03/311201 1 

$1 .633,363 031311201 1 

$1,588.678 03131 1201 1 

0313112011 

$733 0313112011 

$1,133,187 03/3112011 

1213112010 

0313112011 

$831,402 0313112011 

$3,712,186 03/31120 11 

$2,280,3 16 0313112011 

0313112011 

03/3112011 

0313112011 

$21,1 32,608 

Inception 

1213 1/1987 

05/3111998 

0711912002 

0912912000 

1210411997 

12/ 1512004 

12105/1997 

0212512003 

1013111981 

07115/1998 

NIA 

0311511999 

12/31/1977 

CUMULATIVE 
RETURNS 

3Mos. I YTD 

5.86 5.86 

5.16 5.16 

8.94 8.94 

5.92 5.92 

6.24 6.24 

6.03 6.03 

6.46 6.46 

7.47 7.47 

7.63 7.63 

7.85 7.85 

7.42 7.42 

7.71 7.71 

7.60 7.60 

7.94 7.94 

9.24 9.24 

6.60 6.60 

3.31 3.3 1 

1.47 1.47 

3.36 3.36 

NIA NIA 

6.43 6.43 

4.99 16.36 

7.50 7.50 

NIA NIA 

0.33 0.33 

0.90 0.90 

0.01 0.01 

0.42 0.42 

3.88 3.88 

G.B Prudential 

AVERAGEANNUALTOTALRETURNS 
Since 

Inception 
Return 1 YR 3YRS SYRS lOYRS 

15.38 2.25 2.5 1 3.15 N/A 

13.89 -0.47 0.82 2.51 NIA 

15.17 0.62 0.51 NIA 7.40 

15.65 2.35 2.62 3.29 NIA 

16.69 2.98 2.93 3.83 NIA 

18.26 5.19 4.34 2.99 NIA 
15.15 0.60 1.38 4.53 N/A 

33.47 11.08 8.17 8.28 NIA 

24.27 7.25 4.67 8.52 NIA 

26.60 7.63 4.93 6.94 NIA 
22.26 6.61 4.04 9.24 NIA 

29.85 14.36 7.62 9.36 NIA 

17.36 -1.04 -4.48 NIA -1.02 

25.79 8.57 3.35 7.87 NIA 

31.04 10.16 4 .34 6.44 N/A 

20.63 6.76 2.23 9 01 NIA 

11.55 -7.12 -1.82 2.94 NIA 

9.96 -5.93 0.16 NIA 10.25 
10.42 -3.01 1.30 5.39 NIA 

0.59 0.34 1.56 7.54 NIA 

22.64 5.23 2.05 10.45 NIA 

16.36 -9.73 -0.16 5.1 9 NIA 
25.02 4.01 2.51 11.97 NIA 

NIA NIA NIA NIA 0.00 

5.03 5.35 6.01 5.51 NIA 

6.41 7.84 7.30 6.34 NIA 

0.03 0.49 2.04 1.88 NIA 

5.12 5.30 6.02 5.56 NIA 
14.31 12.94 9.12 8.63 NIA 

# - Shares of the mutual fund described above are not offered for sale to you. Investments made in this Separate Account are purchasing units of the Separate Account. The Separate Account will then purchase shares of the mutual fund. All voting rights associated with 
ownership of the mutual fund shares are rights of the Separate Account The "investment manager" of the PRIAC separate account as defined by ERISA, is Prudential Retirement Insurance and Annuity Company. 

For Institutional Plan Sponsor Use Only; Not for Use with Participants 

I5790 5112/2011 
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