
 

 

 

We believe the power of statistics 

and avoiding behavioral biases can 

improve investment results. 

 

 

We strive to deliver outperformance 

with better risk-adjusted return and 

drawdown than traditional and   

alternative investments. 

 

 

Quant i tat ive  Rule -

based Approach  

Disciplined investment  management 

process to collect premiums and take 

advantage of fear and uncertainty 

with our proprietary SigmaAlertTM.  

 

 

Daily Liquidi ty and  

Transparency  

We implement our strategies with 

liquid options in separately managed 

accounts that provide daily liquidity 

and transparency. 
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INVESTMENT PHILOSOPHY 
 

We believe in the power of statistics to improve investment 
results. We don’t believe in picking market direction or stock 
picking. We strive to “beat average.” Selling options allows 
us to execute this philosophy. 
 

HIGHLIGHTS AND OBJECTIVES 

 An Option Selling Strategy Based on the SPY ETF: 
A dynamic short strangle option strategy that strives to 
outperform the S&P 500. 

 An Alternative Asset:  A dynamic event-driven strategy 
for investors wanting to reduce the volatility of an equity 
portfolio. 

 Tactical Approach to Passive Investing:  Utilizes 
statistically high probability entry and pre-determined 
profit targets to consistently enhance returns. 

 Accessible and Non-exclusive:  Popular strategy for 
“sophisticated” investors now available to general public. 

 

BENEFITS 
 Increased portfolio diversification  

 Moderate correlation to S&P 500 Index 

 Seeks to maximize risk-adjusted performance    
relative to benchmark  

 SigmaAlertTM, a proprietary contrarian signal  

 Efficient implementation that puts odds in your  
favor 

 

MONTHLY RETURNS (Gross %) 

GROWTH OF $50,000 (Gross)* 

 
PERFORMANCE (Gross)* 

* Gross Performance shown here is HYPOTHETICAL.  Please 
see important “Disclosures” for more information 

 

Sept.  2011 —  
Sept. 2016 

Sigma 
Solutions 

S&P 500 
Index 

Cumulative Return 134.63% 98.45% 

Annualized Return 18.27% 14.43% 

Standard Deviation 7.00% 11.63% 

Sharpe Ratio (rf = 0%) 2.61 1.24 

Maximum 1-mth Gain  8.03% 10.93% 

Maximum 1-mth Loss -4.38% -7.03% 

FIRM AND PORTFOLIO MANAGER BACKGROUND 
Managed by industry veterans, STATS Investments, LLC is a Registered Investment Adviser (Pending Regis-
tration) in Massachusetts that strives to deliver high probability, risk managed alpha-centric solutions to both 
institutions and individuals.  
 

President & Portfolio Manager:  Shawn Oesterreicher, has 10+ years of independent trading experience as a hedge 
fund portfolio manager for his private account. Shawn has extensive experience trading equities, equity options, global 
markets, commodities, futures, future options and exchange traded funds (ETFs). In 2015 Shawn was selected as a   
Rising Star for the Tastytrade Network, the #1 ranked financial program on the internet (https:/www.tastytrde.com/tt/
shows/rising-stars/episodes/meet-shawn-tastytrades-newest-rising-star-09-21-2015).  Shawn graduated with BA in  
Communications from the University of Colorado and has earned the Series 3, 7, and 66 designations. 
 

Investment Advisory Board: Tony Ash, CFA, has 30 years experience in investment operations, asset allocation, and 
investment risk management. Most recently, he served as Managing Director and Chief Operating Officer at Julex    
Capital Management, a startup SEC-registered ETF strategist RIA firm. In that role he was responsible for developing 
and implementing all operational and compliance aspects of the business. Previously, he was Managing Director and 
Head of US Portfolio Management at Sun Life Financial where he developed and implemented investment policies and 
strategies for $37 billion.  Tony received his BA in Economics and his MBA in Investments both from Boston College.  

There is no guarantee that any investment will achieve its objectives. Past performance is no guarantee of future results. All the performance data quoted here are 
HYPOTHETICAL returns gross of management fees. See “Disclosures” for more information. Note:  PUT Index, CBOE S&P 500 PutWrite Index 

Year Jan Feb Mar Apr May Jun Jul Aug Sep Oct Nov Dec YTD S&P 500 

2016 -3.19 -0.65 1.20 0.51 2.65 1.91 0.88 1.43 1.85    6.66 7.85 

2015 -0.04 3.81 1.28 2.13 0.18 0.18 3.35 -4.38 -2.35 7.09 1.75 1.64 17.04 1.38 

2014 0.05 3.31 1.45 1.81 1.16 0.82 -0.69 3.05 0.37 -0.84 0.54 1.40 13.06 13.69 

2013 1.30 0.73 1.20 1.92 0.01 1.66 2.07 -0.63 3.50 1.59 0.80 1.18 16.36 32.39 

2012 2.99 1.37 1.49 1.92 -1.52 4.41 1.45 2.00 1.27 0.68 2.51 2.30 22.87 16.00 
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Disclosures 

NOTES: 
 
Backtested performance is NOT an indicator of future actual results.  The results reflect performance of a strategy not offered to investors and do 
NOT represent returns that any investor actually attained.  Backtested results are calculated by the retroactive application of a model constructed 
on the basis of historical data and based on assumptions integral to the model which may or may not be testable and are subject to losses. 
 
Changes in these assumptions may have a material impact on the backtested returns presented.  Certain assumptions have been made for modeling 
purposes and are unlikely to be realized.  No representations or warranties are made as to the reasonableness of the assumptions.  This infor-
mation is provided for illustrative purposes only. 
 
Backtested performance is developed with the benefit of hindsight and has inherent limitations.  Specifically, backtested results do not reflect actu-
al trading or the effect of material economic and market factors on the decision-making process.  Since trades have not actually been executed, 
results may have under= or over-compensated for the impact, if any, of certain market factors, such as lack of liquidity, and may not reflect the 
impact that certain economic or market factors may have had on the decision-making process.  Further, backtesting allows the security selection 
methodology to be adjusted until past returns are maximized.  Actual performance may differ significantly from backtested performance. 
 
Backtested results are adjusted to reflect the reinvestment of dividends and other income and, except where otherwise indicated, are presented 
gross-of-fees and do not include the effect of backtested transaction costs, management fees, performance fees or expenses, if applicable.  


