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Investment Objective 
Long-term returns comparable to equities with shorter and lower drawdowns relative to buying 
and holding equity indices. This strategy is intended to function as a reliable replacement for 
allocations to static, buy-and-hold US equity and bond exposure.  

Methodology 
This strategy allocates assets globally using eight independent tactical strategies. These 
models act together to diversify the signals on which the portfolio is updated. Some use asset 
prices alone to manage risk through trend and momentum, and others use global and regional 
economic data. Taken as a whole, this compound portfolio offers investors a highly robust 
solution to the challenge of targeting growth while managing risk. 
 

Performance Statistics 
 

Strategy Name Year to Date 1yr Return 3yr Return 5yr Return 10yr 
Return 

Since 
1978 

Multi-Strategy ETF 
Tactical 0.57% 2.55% 5.20% 6.51% 7.05% 12.52% 

70/30 Benchmark 7.33% 12.53% 12.30% 10.47% 10.16% 10.90% 

 
 
 

Strategy Standard 
Deviation Sortino Ratio Maximum 

Drawdown 
Worst 
Year 

CAGR / 
Max 

Drawdow
n 

Correlat
ion to 
S&P 
500 

Multi-Strategy ETF 
Tactical 7.34% 1.92 -8.85% -4.64% 1.41 0.66 

70/30 Benchmark 11.27% 0.9 -35.10% -22.81% 0.31 0.97 

 
 
Disclosures: Fortuna model and benchmark data are based on modeled results and no actual client or account 
received these returns. All Fortuna model performance numbers are inclusive of Fortuna’s 1% asset management fee 
and estimated or actual commissions, trade slippage, underlying fund fees. Benchmark includes no management 
fees. 
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Disclaimer 
 
Fortuna Investors is a registered investment adviser. Information presented herein is for 
educational purposes only and is not intended to make an offer or solicitation for the sale or 
purchase of any specific securities, investments, or investment strategies. Investments involve 
risk and are not guaranteed. Future results will be different than past results, and in unknown, 
potentially adverse ways. Be sure to first consult with a qualified financial adviser, tax 
professional, and/or legal counsel before implementing any investment strategies discussed or 
purchasing any securities. 

All data in this document comes from exchange prices or fund managers and is believed to be 
accurate by the authors. No actual investor received the returns presented here, which were 
generated using modeling software. The future will be different from the past, and in unknown 
ways, so do not rely upon this information alone for making investment decisions. Returns are 
shown net of fund fees but not investment advisory fees or trading costs such as commissions 
or slippage. This document is not an invitation to invest in any model or fund, but for 
informational purposes only.  

This information is for informational purposes only and does not constitute financial, investment, 
tax, or legal advice. Investment advice is provided only after delivering Fortuna’s Brochure and 
Brochure Supplement (Form ADV Part 2 A and B) and entering into a properly executed 
investment advisory agreement with the client. All investments carry risks. Past performance is 
not indicative of future results. 

Fortuna’s market commentaries and writings, and those of its representatives, are general in 
nature and intended for Fortuna, its clients, and prospective clients. This content may not be 
reproduced or shared without Fortuna’s written consent. These materials reflect Fortuna’s 
opinions as of the production date and are subject to change without notice. Changing market 
conditions or tax laws may render the content outdated. 

Market observations and data are for informational purposes only. Third-party data will be cited 
and is considered reliable, but Fortuna does not guarantee its accuracy. Fortuna and cited third 
parties are unaffiliated and not responsible for each other’s policies, products, or services. 

Simulated (backtested) performance is hypothetical. The performance information includes 
hypothetical data and is not real. The backtested performance does not represent actual 
investment performance. The securities were selected with hindsight and cannot account for all 
financial risks. Achieving similar results in the future is unlikely. The hypothetical performance is 
illustrative and represents only a small sample of possible scenarios. 
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