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215-symbol universe ¥ Ud single entry trigger deh Ugd- ol six-stage
funnell
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Overview

Stock selection funnel U@ systematic, multi-stage filtering framework & S @e broad
investable universe @I narrow @< Ta single, well-defined entry trigger de < 31T g1 Teh
criterion apply @< result TR act &= &l 5118, funnel progressively stricter gates @l Teh
sequence impose XAl g — &< gate i U T oIl g dHl SFTAT evaluate gid1 g1 T8 layered
architecture disciplined market analysis @& Te core principle @t reflect @< g: foh &g ot
single indicator, ratio, dT signal 3tehet fehell opportunity @ quality @ characterise @A & foig
sufficient T8l 81 82 stage context &I Y& dimension add &t §, 3R Q1Y At & Uahs ot
composite picture ST & fSI¥ coincidence ¥ satisfy AT fhelt oft individual filter & Heraet
9gd Hfhel 81 I8l Sl framework study fwar 511381 8 a8 NSE 9 &t 718 215-symbol universe 3 &
i1 8 3R exact 39 moment WR Uga- ¥ Ugd six distinct stages & oRRdl & id entry trigger test
gl 8|

Funnel &' practical value 39! analytical bandwidth manage &= &' capacity & &1 Ta trader
T analyst ST multiple criteria @ simultaneously & 9 Ggg symbols monitor @3- &l aifrer
AT §, 39 inevitably cognitive overload, rules @' inconsistent application, 3R missed
signals @T TTHEAT &=AT US| Funnel 38 solve T § 8 stage W ineligible candidates @&t
discard @<, dTfeh final layer @had 39 stocks @ folT evaluate g ST Ugal ¥ &% preceding test
clear & genl &1 I8 fAth efficiency @1 argument T@l 8; I8 quality & argument &1 T stock St
Stage Six @ Ugdd! 8, g8 already adequate liquidity, acceptable fundamentals, G
constructive broad-market context, Ueh favourable sector posture, Gﬁ?qiﬁtechnically
sound chart structure demonstrate &< Jeh! gid! 81 39 final stage TR entry trigger 39feiq
accumulated evidence @7 Teh UHT weight carry &dT g 519 @13 raw single-filter signal
replicate gl &R aerdT|

RELIANCE W™ daily timeframe @R 90-day window # f&hU 7T historical backtest #, engine
recipe 7 &l completed trades produce f&hgI &sf &I 8 win rate 0.50 percent off, total return
1.444 percent @1, profit factor 2.024 W Igl, 3R maximum drawdown 1.371 percent deh UgdTl
T figures Ua specific historical period @& output & S Te specific instrument 3R
configuration R apply gQ; & IIdTd & foh & ga,  fos feheht future period # 1 gi41 =1fgql 2.0 &
IWR @ profit factor historically indicate @&RdT & fah loss @Y & unit & a&a winning trades 3 &
units T ST SATET gain generate fohar, wfch At &t trade observations @& 919 I8 statistical
base durable conclusions e & foIg Igd narrow 81 & figures gl factual historical data &
w0 H 3R g9 illustration & 9 H cite fhT T § & funnel-based approach 31UAT output &
structure @dl g — future performance & evidence & ®U # =gl |
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- STOKIFY RAI INSIGHTS

« Historically, I8 observe forar a1 g fah gates & strict sequence enforce &< Tl systematic funnels
marginal trades @l frequency &l &H &d &, [T I BI, erosive losses Hi Tw&AT limit gidl g STt
undisciplined scanning approaches & accumulate gid &d 8|

« Chart readers St multi-stage selection frameworks UG %@ €, 3= J8 instructive o g foh & a8 stage
log &< fSI9 IR Geh candidate eliminate g31T; I8 practice reveal &l g foh @l & filters Tad FATT &hH &R
@ € 3R &9 ¥ redundant gt Tahd g a1 fhelt earlier stage & AT overly correlated &l



Why Funnels Beat Single Filters

Ua single filter, aTg feham +ft well-designed 8!, market behaviour &I f&%h & dimension
capture &3dl 81 Y& moving-average crossover, 8 & dR |, directional momentum #
&1 identify @aT g, wifch I8 Fa! adrdT foh underlying company adequate returns on capital
generate HR B! § AT Hal, 39h shares & a1 volume & T Ta! fch Yah reasonable position size
fS9T meaningful slippage & absorb g ¥d, AT broader index 39 posture & & a1 g1 ol
historically trend-following approaches & [T favourable 8T gl 51d &g trader 39
qualifications & foT fohelt crossover signal @R act &RaT g, @ @8 high rate of false positives
accept PR G gdT g — T BT situations gl signal fire T & AAfch broader context hostile
glar g1 NSE IR Tah 215-symbol universe #, &l ot rolling month & & misleading signals @&t
T=T substantial g Tahd 8, 3R 8 Uah time, capital, a1 &HT consume &A1 g1 Funnel 38
address @dT & T8 require &< foh 82 candidate @l actionable AFH & ugal multiple
independent tests satisfy &= giil|

Funnel approach @&t power da 9a clearly f&@dt & STa ag Iam &Y foh gates add 8H W
candidates @l population feha=it dSit & shrink gidl g1 A ifSIY fah T 215-symbol universe @1
forty percent fh&ll &7 U@ liquidity screen pass &<dr g1 3 eighty-six stocks # &, 13g fifty
percent T fundamental quality filter pass &%, fSI9d forty-three 91 & sector-momentum
screen 38 ¥ sixty percent retain &R Jahdl g, GG pool roughly twenty-six TR 31T ST | Teh
chart-structure filter fohR 31T pass &= Gavdl g, TG thirteen a1 ST da entry trigger test
fohar ST 8, analyst W universe H raw signals scan @3+ &l 6T genuinely qualified
candidates &l Tah BIEt handful evaluate @R 8T 81T 81 &2 eliminated candidate Ten Tt
situation represent &dl g STgl &H T &H Teh important criterion absent T, 31k @g elimination
capital commit g4 ¥ Ugdt 31 I8! funnel T primary defence 8 poor-quality trades & & |

Systematic selection frameworks @& historical study & Ua consistent pattern I+ 31TdT &:
single-filter systems tend to produce higher trade frequency but lower average quality
per trade, STafeh multi-stage funnels lower frequency 3R, well-constructed examples t:
higher average quality produce @&<d &1 g trade-off A2 favourable T8l gidT — Ta overly
restrictive funnel frequency @l 3T &H &< TohdT & foh strategy fhddl given window &
statistically meaningful observations & foQ too few trades produce @R, ST o T8l describe
fohT T 90-day backtest & two-trade output ¥ illustrated 81T &1 Selectivity 3Rk sample size
& o9 I8 tension U permanent design consideration &I Educator @l point Ig 78l & b
funnels & configuration ¥ g2 superior &, St T8 & foh & evidence accumulation i T Tt
discipline impose @< g Sit single filters structurally replicate =gl &R Tehd | Tg THSIAT b T8
trade-off historically &gl 3R &t manifest glar 8, 39 Tt & foly essential & S systematic

selection frameworks analyse &R g &1



THE SIX-STAGE FUNNEL
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- NOTES

Uah 37ehedT filter, e supportive multi-dimensional context ® 37 aTet signal 3R ek adverse T neutral
context & 3 aTet signal & &9 3faR 98l &= TehdT; T8 distinction dhad gates &l Y sequence &l &< Tehd! 8

- STOKIFY Al INSIGHTS

« historically, analysts = U1 & f&h T funnel & uget &t a1 dIF9 stages (AR WR liquidity 3R broad-
market filters) universe @1 Tad I8T fg&T eliminate &R &d 8, I d1E o, FATGT complex stages &l
computational 3R analytical cost Qe agd ®I¢ candidate set TR gl 31T 8l

« funnel design @t examine &3 aTt students = observe foraT § f&h ST filters 3T # highly correlated
Bid & — 19 fh Uk &t timeframe W apply fY Y & 3 momentum indicators — @t Sigd &H
incremental screening power add @3d §; funnel 99 T& effective gIdT & 59 & stage fhdl genuinely
independent dimension of quality &l test &R



Liquidity and Universe Definition

universe definition stage fahdl +ft equity selection funnel &' foundational layer gt §, 3R
gqch! importance I 3GRIR SH 37T ST 81 Ta! pool of instruments & LTI AT g2 3Tt stage
& quality ceiling T @®aT1 g1 Indian equity market # NSE &g g9R instruments list #RaT g,
S equities, ETFs, 3R derivative-eligible stocks A &1 T retail a7 institutional analyst
STt 215-symbol universe @ T &TH &R I 8, 39 universe &t almost certainly Uga af exchange
segment (S NSE Cash a1 F&O-eligible stocks), market capitalisation band, arindex
membership & @91 & pre-filter fohar ST g 81T 81 89 pre-filtering & UI& &IS arbitrary &RUT
T8l &: 39 categories ¥ dgX & instruments & regulatory constraints, settlement

irregularities, circuit-filter behaviours, a1 governance risks gl 9d & Sif systematic analysis
@t unreliable T 2d &1 39feIY universe @i clearly 3R consistently define &A1 analytical
discipline @T gl & gl

39 stage W liquidity I&9 technically critical criterion g1 equity markets @& context #,
liquidity @8 related =fepd distinct dimensions @t cover @Rt 1 Ugel g average daily traded
value, ST 98 measure &<dl g fob Tab typical session # fhdll stock H feha=T 091 819 sSigeAdl 81 Teh
stock fSiEehl NSE W average daily traded value, A #fifSIY, 999 crore rupees g, at fomT fohdt
meaningful price impact & $® lakhs @I position absorb &R Hahdt 8, STafdh Yeh stock St et
Uid crore rupees trade &3dl 8, entry TR gap IT spike &R Tehd! g, [T execution slippage giar
& St trade @l risk-reward arithmetic @l g¢d JerdT UgaTdl 81 G&RT dimension & bid-ask
spread, St thinly traded stocks # Ta significant immediate cost represent @R TehdT g1 =T
& T & 1Y liquidity &l consistency: Tah stock ST fhet news-driven event & R heavily
trade forar gt @fehd SR WR thin 81, @ T simple average-volume screen @i false signal &l
g1 robust liquidity filters outlier sessions I asg ¥ g aTet distortion @l &H &< & fely means
$I I rolling medians @t examine &d 8l

NSE W F&O-eligible stocks @& felg — it feh 31d=T derivative liquidity 3R institutional
participation @' asig ¥ &3 systematic strategies & fol¥ T natural universe SF1d g —
liquidity filter %® &g d implicit 8iaT &, sifch SEBI &l F&O eligibility criteria Uget 9 gl
minimum market capitalisation 3R average daily turnover thresholds impose &<l &l
getifch, fh eligibility Tt T8l §; F&O list & 3iex +ft, RELIANCE 919 large-cap index
heavyweights 3R limited open interest depth @t smaller-cap F&O names & &9 liquidity &
Igd I31 theh BIdT 81 38IY funnel & liquidity stage 3R UR e absolute minimum threshold
(S foh average daily value traded frEt specified rupee floor ¥ FUR g) & ATY-TTY Tah relative
ranking (Si€ fah universe & 3iex top quartile by liquidity) ¥t apply @<d1 81 STt stocks 39 gate
& pass gl R UTdl, 35 consideration ¥ geT f&dT ST § — 418 Ieh! dTeh! characteristics fahat
ot attractive & 7 &7 | g T strict rule &, dis guideline T8I, ifh execution stage W — &
analysis Ug< & 8 Iehl 8 — liquidity failures @1, systematic frameworks # frustration 3R
avoidable loss @T Ueh §ST hRUT g



TREND STAGE
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- NOTES

Liquidity filters @t simple averages @l a<T4 rolling median traded value @t 9@y, iifeh earnings
announcements a7 index rebalancing events @l asig & 314 dTet outlier high-volume sessions mean @t
inflate @R Tehd & 37RR thin stocks @l Tah T screen pass &3 ¢ Jahd & o9 @ normal market conditions &
fail & ¥

- STOKIFY Al INSIGHTS

« Indian equity execution costs @' historical studies @ uar I« & foh NSE-listed stocks # daily traded
value & fg91@ ¥ top quartile @ second quartile & 99 W average slippage HIthl 9¢ Tehdl! &, WA
volatile market conditions & S1d bid-ask spreads Te 919 widen g SI1d g1

« Universe definitions 9 dTet analysts @t g useful @ g & 215-symbol pool & composition @&t
fordlt fixed periodic schedule (monthly AT quarterly) @R re-evaluate fohaT SITQ, o 39k foh I drift
A fear Sy — ariifeh St stocks @eft liquid off, @ institutional sponsorship @Y ard! & 3R famT fahedt
intra-period filter &' trigger fhU systematic strategies & el unsuitable & Tt &1



Fundamental and Technical Stages

Teh IR universe define g 3R liquidity & foIg filter 8 & &%, funnel 3 stages ¥ TR & it
fundamental quality 3fR technical structure &l @l evaluate &Rd &1 39 &I domains @&t TR
analysis &I competing schools AMT ST &, @fehd Teh multi-stage funnel & 3ieR g
complementary 3R non-redundant roles ¥Td 81 Fundamental stage g Usdi g foh stock &
Ut® St business &, 8 minimum quality thresholds T3t &xdT & a1 F&l: T company profitable
§? &1 g8 U9 operating cash flows generate @3l § St reported earnings @t support &<? T
valuations gd+t stretched & f&h Tah technically sound setup *ff mean-reversion risk @r
unreasonable degree carry #R? 39 stage W apply [T ST aret common fundamental filters
# A §: sector-adjusted threshold & JTR return on equity, industry & T appropriate
range @ 3i&X debt-to-equity, 3R trailing earnings growth Sit company @t financial trajectory
@t confirm @R, 9 fh contradict! Indian market context &, & data points exchange filings,
BSE/NSE disclosures, 3R aggregated financial databases @& SR available 8|

funnel @& technical stages price 3R volume data TR & &d & 3R 578 04 stocks identify &z
& foTT design foram mam @ fSi1ehT chart structures 39 type @& setup @& 9TY consistent &l o &
strategy capture @+ & folq 15 715 &1 T trend-following strategy & folq, technical stage a8
require @R Tehd! g feh stock 3T 200-day exponential moving average ¥ 3R trade &R @l &I,
39 average @1 slope positive 8, 3R recent price action daily chart W higher highs 3R
higher lows f&&T1TI T mean-reversion strategy @ T, technical screen 39 SIg B stocks
identify &= Hehd & STt Yah extended directional move & &1 Uah narrow range H compress &l
Y &f, reduced average true range 3R declining volume f&@18 8 — @ characteristics
historically expansion ¥ Uget coiling price action & ITJ associated @l &1 I THSHT Sg& ST
g foh funnel & 3ie technical stage entry signal 78! 8; I8 Teh structural prerequisite g1 St
stock technical stage ORI &<l & 39 39 dg &l chart organisation demonstrate @&l g S final
entry trigger @I meaningful FATd §, Afha 39+ 3ot T at entry trigger 781 feam 81

fundamental 3R technical stages o &9 @ interaction T significant source of educational

insight g1 historically, weak fundamentals areft stocks speculative enthusiasm @& periods &
technically constructive chart patterns f&&@r @end! 8, 3R & patterns fundamentally sound
stock H 3t pattern ! o & S1&T abruptly 3R completely fail g ehd g wilfeh underlying
business deteriorating market sentiment @ earnings support & absorb 78! &< Tehdll §dh
fauwdid, fundamentally excellent companies extended periods d@ technically adverse
postures H 3§ ahdl ¢ — downtrends, failed breakouts, aT distribution phases — fSiFeh &R
3 strong fundamentals holders @t mark-to-market drawdowns ¥ protect =gl &d |
funnel @& architecture 39 reality & WhR & § 3R Tg require Het & foh fohedt stock & entry-
trigger stage e UgeH ¥ Ugd &l dimensions simultaneously satisfied 81 S8y stages @
order A I@dT §: fundamental screen ¥ Ugat technical screen apply &% ¥ Teh IS8T
intermediate pool af fear g «fehd final output T8 S&erdT; fundamental screen Uget apply



& I speculative, low-quality names [F31Td | &l eliminate 81 STTd & 3R IHh d1& 3714 dTet TG
data-intensive technical analysis @R computational burden &H g STraT &1

MOMENTUM STAGE
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- NOTES

funnel & 3R fundamental 3R technical stages redundant T&f &: fundamental filters business quality
3R valuation reasonableness & falU screen @&Rd &, ST&feh technical filters chart structure 3R
momentum context & felT screen &Xd & — & Ta 3 candidates @l eliminate &<dT 8 oI ga”T pass &R
TdT, 3R T8 overlap 39 gl A g fSIaT SAEIR beginners expect &3d &l

- STOKIFY Al INSIGHTS

« NSE-listed stocks @& historical analysis @ odT @< g f&h return-on-equity filter 3fR above-200-DMA
technical filter @T combination Y& BT candidate set produce &=dT g St foreft oft T filter srdhet &t
g H substantially ®YeT gidT 8, I8 confirm @aT & fh fundamental quality 3R technical strength
ot off given point in time W™ highly correlated =&l gid|

« Students STt selection funnels & technical stage @t examine @R @ §, 378 chart structure filter (St
price history & overall organisation @l evaluate @dr g — trend, range, a7 distribution) 3R entry
trigger (St 39 structure & 3iaR Yah specific price event @t identify &<dT 8) & i< theh THEAT AR,
Tifch 31 G bt Yap 1Y fielT & & structural confirmation complete g & Ugat 8t premature entry &
STt 81

M



The Final Entry Trigger

Final entry trigger @ funnel &1 §a& operationally precise component gIdT 81 519 ahls stock
g9 stage dh Ugdd! o, ad g8 &2 fUDT gate clear &R gehl gl 8: 8 Yeh well-defined, liquid
universe <! fg&dT 8; IFhT fundamental profile minimum quality standards QR &<dT 8; broad
market 3R sector contexts constructive g; 3R ITahT chart structure I8 organisation fe=arar
& STt strategy @l 91fgQ| Entry trigger @8 specific price event gidT & St Uah qualified candidate
@l active trade setup # convert &=dT g1 Technical analysis ® common entry triggers & A
g — above-average volume WX Teh defined resistance level % FW close, fardt consolidation
pattern SI¥ cup-and-handle a1 flat base ¥ breakout, Ua specified moving average ™
pullback @& &1 confirming reversal candle, I compression & Te period & & momentum
indicator @7 fahdll threshold @t cross @=ATI S AT trigger @t structural screen ¥ 37l &l 8,
gg g IThI time-specificity: trigger T defined moment W fire gia1 8, MR W fhdt specific
bar a7 candle W™, 3R analyst a1 dl strategy o rules & 3ieX act hdl g T gl BTl

Daily RELIANCE chart & context #, entry trigger stage g Ud &® operationalise &dT g Sl
U ula stages = establish faT §1 RELIANCE Tah study instrument @& ®0 & 89felY instructive
& Tifch g8 NSE R 9a¥ liquid equities & ¥ Uah g, fS9ahT consistently high daily traded value
3R robust F&O open interest &, T liquidity filters 39 rarely eliminate &Rd g1 39 size 3R
analyst coverage @7 Addd gg ot § foh 39T fundamental data widely available 3R relatively
clean g1 81 Daily chart W, trend-following frameworks & entry triggers historically 39
points TR observe f&hT T § 5@l stock = healthy consolidation @& U& period @& & prior swing
highs clear forg, a1 S8l 3T Ua brief retest & a1g significant moving average reclaim @il
RELIANCE St well-known, highly liquid stock @t U &t educational value I8 & f& noise-
to-signal ratio smaller-cap names ! &1 # &H gIdT &, [TY ag GHSMT U gl S71dT 8 foh entry
trigger stage &h& &M &xal & — illiquidity @' distortion @& famTI

Multi-stage funnel apply &= # g8 common error Ig g foh 51d Teh stock T+t preceding
stages pass @R odl 8, df entry trigger requirement @ abandon @< &1 ST 81 ek candidate
St 8% gate clear @R Tehl & ifch 31 ek ITehT entry trigger fire 81 g3 — a8 live trade 781 8; @8
Uah watchlist item g1 38 distinction & semantic 78l 8 — 39 capital allocation 3R risk
management W] direct implications &I fehelt position & 3afelT enter &A1 i stock 'almost’
3704 trigger TR §, T 3eIY Hilch ag s fa-l & watchlist TR & 3R level & U approach &<d! i@
@l g — I8 Uah TAT bias introduce &dT g fSi¥ anticipatory entry @gd &1 Historically,
systematic frameworks & anticipatory entries @t triggered entries & underperform @&<d @1
T 8, ik & actual price behaviour @& evidence @&l — T trigger &l g1 — B &l & 3R gTHT
STTE Ueh expectation TR Ieidl & fob price T &Ml Trigger &hig decoration -gl 8; I8 strategy !
gg demand & f&h capital commit 84 & Uget market &g thesis @I confirm &
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- NOTES

Entry trigger funnel T UehHTA AT stage & S Ua specific price event W time-stamp glar g; Tt
preceding stages context 3R eligibility establish &Rd &, Afh trigger a8 moment & 9 strategy
conditions formally satisfy it & 3fR T setup candidate & live event H transition =dT gl

- STOKIFY Al INSIGHTS

« Historically, fS9 systematic frameworks = 3TUAIT entry trigger Ua precise, rule-based condition &
define faham — Si¥ fah Ua specific resistance level & FW daily close, 19 & volume St 20-day
median ¥ RM&T g1 — I8 8 frameworks @l g1 & S4T&T consistent R auditable trade logs
produce fohT STt trigger stage W discretionary judgement W AR 3@, 9t & preceding funnel stages
3a-T 8 rigorous I

« RELIANCE & historical daily charts review @<+ aTet students = UraT & o Ta prior trading range &t
upper boundary & U narrow-range consolidation @& periods — St declining ATR 3R below-
average volume @ characterise gld g — historically 39 d%g & volume-supported breakouts ¥ Uget
31Td & =8 capture @A & folU systematic entry triggers design fhy 71T &1




How It Trades — Entry 8 Exit

Stock Selection Funnel & operational flow & analysis session & [¥3Td O 215-symbol
universe ¥ AT g1 U8 pass liquidity screen apply &dT g, Sit 39 stocks @t eliminate &=ar g

STt minimum daily traded value threshold fail &=t & a1 fSH@T recent volume pattern
deteriorating marketability indicate @=dT g1 I8 step mechanical 3R fast §: 395 &t price
3R volume data 318y 3R I8 seconds H T significantly reduced candidate set produce
AT &1 ORI 3R AT pass shAM: fundamental 3R broad-market-context filters apply & &,
=9 @ Udeh pool ! 3R A T 81 519 dah strategy technical structure screen deh Ugdd! g,
analyst original 215-symbol universe @& T& small fraction @l review @R BT 8T § — T
typical day TR TE &9 ¥ &9 stocks — 3R Il U F1ET intensive chart analysis apply gl 8l
Technical screen chart organisation evaluate Xl &: trend direction, volatility contraction
IT expansion, price 3R key moving averages @& &4 relationship, 3R structure @l overall
readiness foh a8 U@ entry trigger produce @RI Sit stocks technical screen pass @zl & d final
stage T move gidt &, STgl daily close | specific trigger condition @I monitor forar SraT 81

Entry trigger activate g1 & &1 Sif trade management glidt 8, a8 funnel &l selection
architecture & strict scope H gl 31rdl, @fehd funnel @& historical output @l interpret &%= & a8
(<17 81 81 Engine recipe & 90-day backtest Hal trades record §g, e profit factor of 2.024
e, 3R maximum drawdown 1.371 percent gTI 2.0 ¥ JFW &I profit factor g indicate daT g
f&h sample # winning trade(s) 7 losing trade(s) ¥ gU loss a7 aR[A ¥ W&l generate faar| sheret &t
observations g &l asTg ¥, I8 figure 3 specific & trades & behaviour & I specific 90-day
window H describe @Rar &, 7 fa strategy & long-run behaviour @t characterise @< 8|
Maximum drawdown of 1.371 percent, Sif backtest window @& gRIF equity curve W peak-to-
trough measure f&haT 7T, I8 indicate @3l g fah capital exposure relatively contained 38 —
Tg funnel &I selectivity & ITU consistent g, difh STt strategy -es fe=1 & dhaet f trades
produce &%, dg 39 period & limited proportion @& oI 8 market & 9= exposed @l g1 31
metrics @ T8l 39 illustration & dR W study fhar T & f&h funnel-based output &t &
measure 3R interpret a1 SITdT 8, 7 foh g&R periods & expect fhy ST dTet benchmarks & &4
T
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Real-World Examples

NSE daily chart TR RELIANCE @& historical behaviour @ consider @ — W@RI&R 3 periods &
9 Teh strong directional move & a1g broad market consolidation g! 38! 811 ¥& environments
#, stock 7 historically T recognisable structural pattern exhibit f&ar g: directional trend &
participate @< & @&, Ig range-bound trading @& U period H enter gs fSi9H average true
range decline @R 3T AT 3R volume @A T, 3R price Tah clear lower boundary of support 3R
U upper boundary & &4 oscillate &R @t It St fhddt prior swing high a1 round-number price
level ¥ correspond @&t At 39 consolidation phase & &R, T liquidity filter RELIANCE @bt
I & pass T IdT, Hifch 39! daily traded value consistently high gdl 81 Fundamental
stage ¥t stock @l pass @xdl, &ifch 9T earnings trajectory well-documented g 3fR return
metrics strong &l Technical stage 39 narrowing price structure @l coiling behaviour & ITY
consistent AMFAT St Uah potential expansion ¥ Ugd &@I STt 81 Entry trigger fthi Tah specific
level ™R set gldT — W9 fah, range @t upper boundary & 3R 20-session median ¥ ST&T
volume W daily close — 3fR dd d& unactivated ¥gdT Sid da @8 precise condition price 3R
volume &HI & simultaneously meet = gt S|

39 a8 & historical episode @l examine &=+ &l educational value Ig suggest T 7ol & b dg!
pattern fth & STQT AT d6t outcome &M, dfeeh I8 illustrate AT g foh funnel &t architecture I8
ensure &t g b trigger @ evaluate &= ¥ Ugat &2 contributing factor @l explicitly account
foRaT ST | ST student historical NSE data review @ gl g — o9 fah major index cycles & &
& Il # large-cap index heavyweights # @ U consolidation phases — al @3 U instances
identify &= TehdT & STal fundamentally sound, liquid stocks ® technically constructive
structures 7 eventually volume-supported resolution produce @11 7 historical cases &
%® H resolution upward T 3R prior trend @l continuation produce g3T; $® &I H U8
downward T 3R distribution confirm &I funnel g guarantee 78! &l f&h trigger & TG A
T outcome 3ATYTT; TE ensure &l g foh analyst 7 position @9 & Ugat context @l & available
dimension @' assess fhar gl 90-day backtest window & 2.024 @7 historical profit factor &
specific Tl resolutions @l reflect =T & 3R 38 chael Uah factual record & U H cite fohar maT 8
STt 39 period # engine A produce frari



Recipe Reference

The strategy recipe below is shown for educational transparency — it documents the
exact engine rules behind this study book.

{
"id": "stock-selection-funnel",
"slug": "stock-selection-funnel",
"name": "Stock Selection Funnel",
"version": "v1",
"parent version": null,
"enabled": true,
"state": "APPROVED",
"metadata": {
"author": "admin",
"visibility": "PUBLIC",
"description": "A six-stage funnel from a 215-symbol universe down to a single entry trigger.",
"category": "STOCK SELECTION",
"tags": [
"screening",
"funnel",
"universe",
"selection"
15
"markets": [
"NSE_FNO"
15
"timeframes": [
nign
15
"created at": "2026-05-30T00:10:52.129902+00:00",
"updated at": "2026-05-30T00:10:52.129927+00:00",
"tagline": "A six-stage funnel from a 215-symbol universe down to a single entry trigger.",
"tier letter": "D",
"recipe used": "six stage funnel",
"doc only": false
+
"params": [],
"filters": [],
"timeframes config": {
"entry": "1d",
"confirmation": null,
"bias": null,
"mode": "SINGLE TF"
+
"entry": {
"long": {
"operator": "AND",
"rules": [
{
"type": "STAGE FUNNEL PASS",
"condition": "is true",
"params": {}
}
{
"type": "UNIVERSE RANK TOP N",
"condition": "is true",
"params": {
"roc_lookback": 60,
"min_roc": 0
}
}
1
}
"short": null
+
"exits": [
{

"type": "FULL EXIT",
"params": {



"trigger": {
"type": "ATR STOP",
"atr _multiplier": 2.0
}
i
"applies to leg": null
)i
{
"type": "FULL EXIT",
"params": {
"trigger": {
"type": "FIXED RR",
"rr': 2.0
}
i
"applies to leg": null
}
Il
"risk": {
"risk per trade percent": 1.0,
"max daily loss percent": 5.0,
"max_open positions": 1,
"rr_minimum": 2.0,
"position sizing": "FIXED RUPEE",
"fixed rupee per trade": 50000.0
by
"execution": {
"order type": "MARKET",
"slippage max percent": 0.05,
"cooldown candles": 2,
"confirmation candle": false,
"stale signal minutes": 5
by
"conflict": {
"same strategy opposite": "IGNORE",
"same _direction reentry": "SKIP",
"hedge mode": false

by

"ai": {
"enabled": false,
"confidence threshold": 0.6,
"explainability level": "SHORT"

by

"alerts": [1,

"data source": {
"live": "broker ws",
"backtest": "historical db",
"fallback": "rest poll"
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All material in this study book is for educational purposes only and represents historical analysis of publicly
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does not indicate future results. Stokify is not a SEBI-registered Research Analyst or Investment Adviser. Consult
a SEBI-registered RA or your Broker for live trading decisions.
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