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✓ Collars & Put-Collar Spreads

✓ Protective Puts & Put Strips

✓ Long Straddles

✓ Dynamic Tail Hedging

✓ Long Volatility Options

✓ Dynamic Replication

✓ Covered Calls (Overwrite)

✓ Short Puts (PutWrite)

✓ Bull/ Bear Spreads

✓ Butterfly Spreads

✓ Ratio Spreads

✓ Iron Condors

✓ Yield Enhancement

✓ Relative Value Volatility

✓ Volatility Arbitrage

✓ Event-Driven

✓ Delta-Hedged Short Straddles 

✓ Risk Reversals (Volatility Skew)

✓ Calendar Spreads (Volatility Carry)

✓ Volatility Dispersion
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120 foundational benchmarks on defined-outcome ETF options strategies.

THE VOLOS ETF OVERLAY INDEX FAMILY
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PutWrite
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PROTECT GLOBAL PORTFOLIO 
FROM LARGE DRAWDOWNS

OBJECTIVE #1

GLOBAL BALANCED 
MONTHLY COLLAR 
95-105%

INDEX VALUE

DRAWDOWNEXPOSURES

Source: Volos. Past performance may not be indicative of future returns.



INVEST IN COST-EFFECTIVE 
EQUITY TAIL HEDGING

OBJECTIVE #2

SPX 1 MONTH SHORT PUT SPREAD
5-30 DELTA, LONG VIX 30 DELTA CALL
▪ VIX Roll Threshold of 300% Value
▪ 20.0% SPX Short Put Spread Premium 

Invested in VIX Calls

DIRECT INDEXING

INDEX VALUE

Source: Volos. Past performance may not be indicative of future returns.



DIVERSIFY PORTFOLIO THROUGH 
UNCORRELATED STRATEGIES

OBJECTIVE #3

QQQ: DELTA-HEDGED 1 MONTH STRADDLES

20-year correlation 

with QQQ

0.22

IMPLIED – REALIZED VOLATILITY  

INDEX VALUE

PREMIUM YIELD (%)

Source: Volos. Past performance may not be indicative of future returns.



INVEST  IN  SYSTEMATIC 
ABSOLUTE  RETURN  STRATEGIES

OBJECTIVE #4

OPTIMIZED SPY & TLT 
BUTTERFLIES INDEX (VOSTB)

INDEX VALUE

▪ Long OTM Put: (1x)
▪ Short ATM/ITM Put (-4x)
▪ Long ITM Put (3x) 
▪ First 4 weekly maturities
▪ Strikes selected to maximize expected profit

OPTIMIZED MONEYNESS (TLT)

Source: Volos. Past performance may not be indicative of future returns.



BUFFER  DOWNSIDE  EQUITY  RISK 
WITH  ADJUSTABLE  UPSIDE 
PARTICIPATION

OBJECTIVE #5

NASDAQ-100 DYNAMIC UPSIDE BUFFER

▪ Short 1-year, 10% OTM Put
▪ Long 1-year, ATM Call
▪ Short 1-year OTM Call, selected such net 

premium <1% of spot NDX
▪ At the end of each month, if NDX is greater 

than the upper call strike, all strikes reset.

DEFINED OUTCOME: PAYOFF AT EXPIRY

INDEX VALUE

Source: Volos. Past performance may not be indicative of future returns.



UTILIZE  TRADABLE  
BENCHMARKS  FOR  VOLATILITY 
DISPERSION  EXPOSURE

OBJECTIVE #6

NASDAQ-100 DISPERSION

▪ Short NDX straddles

▪ Long top-10 NDX constituent straddles

▪ 3-month maturity, rolled monthly

▪ Premium neutral

▪ Index weighted vs. vega neutral weighted

PAYOFFS AT EXPIRY

INDEX VALUE

Source: Volos. Past performance may not be indicative of future returns.



LAUNCH NEW 
INDEXED PRODUCTS 
ON THE NASDAQ-100

VOLOS & NASDAQ PARTNER 
TO  DELIVER  NASDAQ-100  OPTIONS 
STRATEGIES  AND  SOFTWARE

RAPIDLY ANALYZE & 
EXECUTE NASDAQ-
100 OPTIONS 
STRATEGIES

PLATFORM COMING SOON…



ACCESS

INDEXES

TECHNOLOGY 

Public, Private, & Custom Indexes

Index Platform

Index Engine & API

Index Calculation



The documents provided contain statements related to our future business and financial performance and future events or developments involving Volos that may constitute forward-looking statements.  These 
statements may be identified by words such as "expect," "look forward to," "anticipate" "intend," "plan," "believe," "seek," "estimate," "will," "project" or words of similar meaning. We may also make  forward-looking 
statements in other reports, in presentations, in material delivered to unitholders and in press releases. In addition, our representatives may from time to time make oral forward-looking  statements. Such statements 
are based on the current expectations and certain assumptions of Volos' management, of which many are beyond Volos' control. These are subject to a number of risks,  uncertainties and factors. Should one or more of 
these risks or uncertainties materialize, or should underlying expectations not occur or assumptions prove incorrect, actual results, performance or  achievements of Volos may (negatively or positively) vary materially 
from those described explicitly or implicitly in the relevant forward-looking statement. Volos neither intends, nor assumes any obligation, to update or revise these forward-looking statements in light of developments 
which differ from those anticipated.

Neither Volos Portfolio Solutions LLC nor any of its principals, directors, employees or representatives (collectively, “Volos Portfolio Solutions”) is providing you any investment advice through your use of  our website 
or our software. Volos Portfolio Solutions is not an investment adviser, and is not registered with the Securities and Exchange Commission or any state regulator, and by using the Volos  Portfolio Solutions website or 
software you will not be an advisory client of, or otherwise have an advisory relationship with, Volos Portfolio Solutions. Volos Portfolio Solutions does not endorse or  recommend the purchase or sale of any securities. 
You are responsible for all aspects of your use of the website and the software, including all inputs into the software used to generate various trading  alternatives. You are also responsible for any decisions about 
whether to buy or sell securities as a result of using the Volos Portfolio Solutions website or software. Volos Portfolio Solutions is not a  registered broker-dealer and is not regulated by the Financial Industry Regulatory 
Association (“FINRA”). No trades are executed on the Volos Portfolio Solutions website or through the Volos Portfolio  Solutions system. Securities trading, including options trading, entails significant risk and is not 
appropriate for all investors. Certain complex options strategies carry additional risk. Past performance is  not indicative of future results. Investments in securities involve the risk of loss, including total loss of an 
investment.

Volos Portfolio Solutions, LLC's services are provided "as is" and Volos Portfolio Solutions makes no warranty, express, implied, or statutory, including but not limited to all warranties of merchantability,  title, non-
infringement, quiet enjoyment, and accuracy of data or fitness for a particular purpose, related to the company services. The company's product has no regard to the specific investment  objectives, financial situation or 
particular needs of any specific recipient. The product is created solely for informational purposes and is not to be construed as a solicitation or an offer to buy or sell any  securities or related financial instruments. The 
securities described herein may not be eligible for sale in all jurisdictions or to certain categories of investors. The information contained in the products is  obtained from sources believed to be reliable but is not 
guaranteed as being accurate, nor is it a complete statement or summary of the securities markets or developments referred to in the products.

Users should not regard the products and its contents as a substitute for the exercise of their  judgment. Any data displayed in these products is subject to change without notice and the company I not
under any obligation to guarantee the information contained in the product. Past performance is not necessarily indicative of future results. These products do not offer investment advice. The company is  not an 
investment advisor and has no referral affiliation with any broker-dealer. The company does not endorse or recommend any broker-dealer services. The company accepts no responsibility  whatsoever for any loss or 
damage of any kind arising out of the use of all or any part of the company products and the information contained therein. This report should be considered a draft and may contain errors.

NOTICE TO RECIPIENTS: This message contains confidential, proprietary, and legally privileged information and is intended only for the use of the individual or entity named above. No confidentiality or privilege is 
waived by any transmission to an unintended recipient. If you are not the intended recipient of this transmittal, you are hereby notified that you received this transmittal in error, and we request  that you please delete 
and destroy all copies and attachments in your possession, and notify the sender that you have received this communication in error. This communication is for informational  purposes only and does not constitute a 
solicitation or offer to buy or sell securities or any other financial instrument. To the extent that performance information is contained herein, please note that past  performance is not necessarily indicative of future 
returns.

DISCLAIMER


