
TurboRegime — A Risk Management Framework designed 

to provide a disciplined, hassle-free way for money managers, 

advisors and retail investors to seek a market advantage when 

conditions are favorable while reducing drawdown during 

periods of elevated risk.   

Build a Tactical Sleeve 100% under your control 

Individual investors and family advisors can use smartTrade, a client-side application, to automate trades while retaining 

complete control of their accounts. One scheduled decision near the close supports a repeatable, unemotional process. 

Money managers can receive the TReg allocation payload as an input to an existing tactical portfolio sleeve. Historically, TReg 

has rebalanced about 2–3 times per month using three highly liquid ETFs: SPY, SHV, and SPXL. 

smartTrade currently interfaces with the IBKR API, with support for additional brokerage platforms—including E*TRADE, 

Charles Schwab, and Alpaca—in development. 

Three Regimes / Three ETFs / Three Allocations 

RiskOff reduces equity exposure, while RiskOn increases market participation; both regimes remain partially invested in 

equities and Treasuries. RiskOn++ (Turbo) adds selective leveraged exposure when stronger market conditions meet the 

model’s criteria. A Meta Filter establishes framework guardrails and guides dynamic allocation among SPY, SHV, and SPX, using 

proprietary measures of equity strength, compression, and risk. 

*Historical Backtest – CAGR Performance vs. SPY 

TReg delivered higher historical returns with a smaller maximum drawdown. 

Metric TReg SPY Delta 

Total return 4,835.9% 1,008.6% 3827.3% 

Annualized return CAGR 24.3% 14.4% 9.9% 

Maximum drawdown −23.9% −33.7% 9.98% 

MAR ratio CAGR ÷ maximum drawdown 1.02 0.43 0.52 

*Historical Backtest - Rolling Window Performance vs. SPY 

TReg outperformed SPY in every tested rolling window of 5-10 years. 

Rolling 

Window 

TReg 

Average CAGR 

SPY  

Average CAGR 

TReg Annualized Alpha 

vs SPY 

TReg Cumulative 

Advantage vs SPY 

Win% 

1 yr 26.3% 15.7% +10.6% +10.6% 79.9% 

3 yrs 23.1% 14.3% +8.9% +39.0% 92.7% 

5 yrs 22.9% 14.0% +8.9% +89.3% 100.0% 

10 yrs 23.0% 13.7% +9.3% +434.8% 100.0% 

**Trade Performance vs Historical Backtest  

Published TReg trade returns continue to track the historical backtest closely — a difference of just 0.2% so far. 

Trade Return Backtest Return Return Difference SPY Return Alpha 

32.1% 32.3% -0.2% 18.9% 13.2% 

 

*Historical Backtest Results are generated by TurboRegime (11/5/2008 – 10/2/2026, since inception of SPXL) 

**Trade Performance (since 4/1/2026, 18 live trades) comes from broker account balance records captured on day of trade. Signal timing and reported performance can be independently reviewed using 

published trades performance data disclosed on our website. Trade performance includes trading costs, fees, and slippage. 
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