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Filer CIK [0001884021

Filer CCC

Date of Report |06/30/2024

Are you a Registered Management |Registered Management Investment Company
Investment Company or an Institutional

Manager?

Filer Investment Company Type |Form N-1A Filer (Mutual Fund)

Is this a LIVE or TEST Filing? @ LIVE © TEST

Is this an electronic copy of an official

filing submitted in paper format?

Submission Contact Information

Name |

Phone Number |

E-mail Address |

Notification Information

Notify via Filing Website only?

Series ID Record:1

Series ID |SOOOO79788

Class ID Record:1

Class ID [c000241151
Series ID Record:2

Series ID |soooo79790

Class ID Record:1

Class ID [co00241153
Series ID Record:3

Series ID |soooosoe10

Class ID Record:1

Class ID |co00243124
Series ID Record:4

Series ID |8000082325

Class ID Record:1

Class ID |C000245626



Name and address of reporting person:

Name of reporting person (For registered
management investment companies,
provide exact name of registrant as
specified in charter)

Street 1

Street 2

City

State/Country

Zip code and zip code extension or
foreign postal code

Telephone number of reporting person,
including area code:

Name and address of agent for service:

Name of agent for service

Street 1

Street 2

City

State/Country

Zip code and zip code extension or
foreign postal code

Reporting Period:

SEC Investment Company Act or Form
13F File Number:

CRD Number (if any):

Other SEC File Number (if any):

Legal Entity Identifier (if any):

Report Type (check only one):

Do you wish to provide explanatory
information pursuant to Special Instruction
B.47?:

Additional information:

Volatility Shares Trust

2000 PGA Blvd

Suite 4440

Palm Beach Gardens

FLORIDA

33408

202-854-1343

Corporation Service Company

251 Little Falls Drive

Wilmington

DELAWARE

19808

Report for the year ended June 30, |2024

811-23785

Registered Management Investment Company.

Fund Voting Report (Check here if the registered management investment company held one or more
securities it was entitled to vote.)
@ Fund Notice Report (Check here if the registered management investment company did not hold any
securities it was entitled to vote.)

Institutional Manager.

Institutional Manager Voting Report (Check here if all proxy votes of this reporting manager are reported in
this report.)

Institutional Manager Notice Report (Check here if no proxy votes are reported in this report and complete
the notice report filing explanation section below)

Institutional Manager Combination Report (Check here if a portion of the proxy votes for this reporting
manager are reported in this report and a portion are reported by other reporting person(s).)

9 Yes © No

The following Portfolio did not hold any voting securities and accordingly did not vote any proxies during the reporting period:
Name Series Class/Contract Volatility Shares S&P 500 High Volatility Index ETF S000076436 C000236317



Number of Series: |4

Information about the Series:1

Series |dentification Number:

ISOOOO79788

Series Name:

|1x Long VIX Futures Strategy K-1 Free ETF

LEI:

|§4930004PRGEJXU1 3B61

Information about the Series:2

Series |dentification Number:

ISOOOO79790

Series Name:

|-1x Short VIX Mid-Term Futures Strategy ETF

LEI:

|54930004PIFZQCY1 G840

Information about the Series:3

Series ldentification Number:

|800008061 0

Series Name:

|2x Bitcoin Strategy ETF

LEI:

|5493000EQPCVFIDP2125

Information about the Series:4

Series |dentification Number:

|8000082325
Series Name: |2x Ether ETF
LEI: |52990021SRLAIAYDC325
Reporting Person: Volatility Shares Trust
By (Signature): Nustin Young
By (Printed Signature): | Justin Young
By (Title): |Principia| Executive Officer
Date:

|08/30/2024



