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716 weeks (62%)
Avg ann. return: +18%
Hit rate: 66% positive
Annualized vol: 21%

(n=130 weeks with S&P data)

288 weeks (25%)
Avg ann. return: +14%
Hit rate: 61% positive
Annualized vol: 13%

(n=254 weeks with S&P data)

105 weeks (9%)
Avg ann. return: +16%
Hit rate: 62% positive
Annualized vol: 12%

(n=97 weeks with S&P data)

51 weeks (4%)
Avg ann. return: -18%
Hit rate: 55% positive
Annualized vol: 21%

(n=42 weeks with S&P data)
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Liquidity Regime Map  WALCL vs Net Liquidity Direction (2003 2026)
1,160 weekly observations with return metrics per regime (S&P 500, 2016 2026).  Points above the diagonal: plumbing adds liquidity.

Sources: FRED (WALCL, WTREGEN), NY Fed (RRPONTSYD), S&P Dow Jones Indices. Chart: Eco3min Research. Updated March 2026.  Caution: return metrics are descriptive, not predictive. Sample sizes vary.


