Water & Power Employees’ Retirement Plan (WPERP)

Manager Report Cards

Note:

Data provided by Mellon and LDZ.

All performance is shown gross of fees.

Performance and related statistics calculated using MPI software.

Pension Consulting Alliance, Inc. Period Ending: March 31, 2012
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WPERP Manager Report Card - MFS
(as of 3/31/12)

Cumulative Excess Performance

Jul-05 - Mar-12

= MFS
mn Russell 1000 Value Index

Style Map
’.
O Russell Sty le Indices
@ MFS 150-
Top Value Top Growth @ Russell 1000 Value Index 140-
IS I:I '] D
@
¢ 1307
(]
H S 1201
2 Mid Value Mid Growth vt
L0 = = #1104
s °
b £ 100
B
S 901
-1 (] o
Sm Value Sm Growth 80+
704
2 ; ; 60 T T
2 1 0 1 2 Jul-05 Dec-06 Dec-07
Nonthly Added value  YalUe - Growth Monthly Added Value from Selection
o Aug-05 - Mar-12 o Aug-05 - Mar-12
" Annualized Return, % 2.6 " Annualized Return, % 2.1
Annualized StdDev, % 3.1 Annualized StdDev, % 1.4
2 1 Information Ratio 0.8 2 Information Ratio 15
Significance Level, % 97.9 3:, Significance Level, % 100.0
04 § OMT**—?
3
[:4
2 s 2
8
4 o 4
- 6
8 . r r , -8 T T ,
Aug-05  Apr07  Dec08  Aug-10  Mar12 Aug-05 Dec-07 Dec-09 Mar-12
Asset Loadings - Manager
Aug-05 - Mar-12
100:
M Sm Grow th
B Sm Value
O Mid Grow th
[ Mid Value
W Top Growth 7
@ Top Value
W Cash

Aug-05

Jun-06 Dec-06 Jun-07

Dec-07 Jun-08 Dec-08 Jun-09 Dec-09 Jun-10 Dec-10 Jun-11

Mar-12

Dec-06

Aug-05

Mar-1

T T T
Dec-08 Dec-09 Dec-10
Monthly Added Value from Style Timing
6 Aug-05 - Mar-12
B Annualized Return, %
Annualized StdDev, %
2 3 Information Ratio
8 Significance Level, %
£ o]
5
°
o
g
£
= 4
-6
8. T T T
Aug-05 Dec-07 Dec-09 Mar-12

Asset Loadings - Benchmark

Dec-07

Aug-05 - Mar-12

Dec-08

Dec-09

Dec-10 Mar-12

2

0.5
2.5
0.2
70.1



%

Excess Return,

Rescaled Weight, %

WPERP Manager Report Card - T. Rowe Price
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