It is the measure of

the relative
sensitivity of a
stock or mutual
fund to the market.
The higher the
beta, the more
sensitive the stock
or fund is
considered to be

relative  to  the
market as a whole.
A beta of 1
indicates that the
security's price will
move with  the
market. A beta of
less than 1 means
that the security’s
price will be less

volatile than the
market. A beta of
greater than 1

indicates that the
security's price will
be more volatile
than the market
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Style Matrix

A nine-cell matrix of the overall style of investment that the fund follows,
based on its latest portfolio. On the vertical axis, the three steps denote
the weighted average market capitalization of the fund’s investments.
The horizontal axis denotes, on a weighted average basis, whether the
companies that the fund has invested in are value stocks, growth
stocks, or a blend of the two.

Standard deviation is a statistical measurement that sheds light on
historical volatility. For example, a volatile stock will have a high
standard deviation while the deviation of a stable stock will be lower. A
large dispersion tells us how much the return on the fund is deviating
from the expected normal returns.

A statistical measure that represents the percentage of a fund or
security's movements that can be explained by movements in a
benchmark index. A high R-squared indicates the fund's performance
patterns have been in line with the index. A fund with a low R-squared
doesn't act much like the index.
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