STOKIFY

Stoploss Selection

ATR, bar-count, trailing 3fR structure stops, plus bull/bear trap

awareness.



Stoploss Selection

TIER F - RISK_MANRGEMENT - BANKNIFTY 15m

- 9B-0O0RY-AGED BRACKTEST SNAPSHOT

" 045
TRADES WIN RATE %
a.22 115

RETURN % PROFIT FACTOR
a.86 1.88

MAX 00O % SHRARPE



Contents

A1 Overview

v=

v3

n4

vs

=)

[z

uv8

vs

Why the Stop Comes First
ATR-Based Stops

Bar-Count and Trailing Stops
Structure Stops and Trap Detection
How It Trades — Entry & Exit
Real-World Examples

Recipe Reference

Regulatory Disclaimer



Overview

Stop-loss selection @Ig secondary concern &l g o9 entry logic finalise g & a1g address
foha SITQ; T8 structurally 8 Ugel decision & 519 Tah rule-based trader @t anchor &=AT A1igT|
BANKNIFTY @& context H, 15-minute timeframe W, S8l index futures RBI policy
announcements, budget sessions, aT sudden FlI flow reversals Si¥ high-impact events &
gRM Ua single candle # fifty & one hundred points @& move @R ¥&d &, Teh poorly
calibrated stop T otherwise sound strategy @l account-threatening exercise 9T &dT &l
Stop selection @i discipline chart-reader o g fardt & fah entry trigger @ @ Ugat gX trade &
acceptable risk @t rupees & quantify @3, dlfes position sizing 3R capital allocation hope aT
habit &t aST structure 3fR volatility I a3 g1

F-tier level R risk management 8 emphasise &<ar g foh &5 T single stop methodology
universally superior Jai gidl| ATR-based stops changing volatility regimes & fgae @
dynamically respond @&d 8, bar-count stops time-based discipline enforce @34 §, trailing
stops open profit @l lock in @A ! SITRAJM PR 8, 3R structure stops loss limits @t
meaningful price levels & anchor &d &1 8 method & 304 failure modes gid & 31k I8 &g
effective a9 gidl 8 5@ trader 7 [&th ag 9#st foh a8 mechanically g & &l g, afesh ag oft b
price ®Ht-&Ht precisely 39 invalidate &=+ & foly T move &l § — T phenomenon Sit
historically bull 3fR bear traps @ associated @Tg — 3R fk intended direction & continue
&t 8139 module H referenced backtest 7 BANKNIFTY 15-minute data W ninety days &
eleven trades record f&y, 9% approximately 45.45 percent @l win rate, 1154 @7 profit
factor, 0.217 percent @&T net return, 3fR 0.862 percent @I maximum drawdown &I &
figures f& historical observations &; & describe @3d & f&h engine 7 past data W &I produce
foRaT 3R 31aRT future results & IR ® &5 implication 781 81

I8 module R core concepts & 3¢-fI§ structured & S sequentially build 8id 1 Reader &9
Ugal entry ¥ Ugd stop define @&%A & philosophical iR practical imperative ¥ %&% gidT g1 39
91 & concepts stop placement &I diF principal quantitative families — volatility-scaled,
time-scaled, 3R price-structure-scaled — @l examine &3d 8, 31k 39 a1d & detailed
treatment & 91U close gld & f&h institutional order flow 7 historically predictable stop
clusters &l T exploit fhaT §, T pattern S AR R bull 3R bear traps gl ST 81
concepts fA@@ BANKNIFTY futures 3R options Si¥f derivative instruments @ disciplined
risk management & T analytical foundation s9Td &, ST8l leverage poorly placed stops @l
cost 3R precise ones @& benefit — & &l amplify &=ar gl
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- STOKIFY RAI INSIGHTS

« Intraday BANKNIFTY data & historical study @ dr =T f& entry price @ one average true range &
closer @ 7Y stops 3! o1 H Sgd TTET frequently trigger Y Sit one ¥ one-and-a-half ATRs IR 3@
g d, Sl T8 suggest T & foh 9gd tight stops instrument @& normal intraday noise & 914 poorly
interact &<d gl

« Past losing trades @t backtest # examine &< TR T Il fh maximum drawdown 0.862 percent T,
St profit factor 1154 & relative manageable 38T — Ig aa1ial & fah consistent stop discipline &
historically drawdown @t @& *ft contain f&ar STa ee @ & trades winners 91




why the Stop Comes First

Trade planning & SR # St conventional narrative § @l entry @ primary decision 3R stop-
loss @ Uah defensive afterthought &l a8 present &t &1 Rigorous risk management 39
ordering ! Ol a8 reverse &< &di g1 Stop-loss level @8 maximum adverse excursion define
T & S8 Uah trader fohddt given trade W accept & & folU GUR 8; T 9R @8 monetary T
point-based limit establish g Y, d@t @8 position size mathematically e 31Tl 8 ST rupee
risk @l total capital & Teh fixed percentage & 3iax I@dt 81 BANKNIFTY futures i€ leveraged
instrument TR — S8l Y& single lot & notional value index & multiples & move &Rt g — T8
sequencing @3 stylistic preference 78l 8, dfcth Uah structural necessity g1 St trader Uget
entry select @<dl g 3R g # Ueh arbitrary stop attach &dl 8, I¥ch URT 3elT-37eT volatility &
trades H risk @l uniform 3@ &1 &5 reliable mechanism &l 8T, 3R 3T equity curve 39
inconsistency @t jagged, unpredictable drawdowns @&t form # reflect &I

Stop @I Ugat place &= & entry @l decision *ff discipline gid1 81 514 trader @I execute &4 &
Ugdl Uah stop level identify a1 ST 8idT 8, df 4 Ig T4 IR ASTeR gid & foh potential entry @
reasonable distance W @13 technically valid stop location exist @RdT g T gl | 3R nearest
logical invalidation point — @I prior swing low, T& ATR band, a1 @& significant volume
node — entry price ¥ 3a-1 X & f resulting rupee risk per lot strategy @l per-trade limit &t
exceed &, dl trade @l size H reduce AT 81T AT Tt dRE decline &< 8N 89 process A
historically marginal setups &l T class @l filter fehaT & ST trader otherwise &t ggfeg
enter &R AdT dHifch entry pattern f&@r, 3R a1 & discover gl foh @IS sensible stop existed &t
T8l Ninety-day BANKNIFTY backtest #, @ eleven trades St @t criteria @ et off — S
U viable stop location off :nfie a1 — 3B 1154 @l profit factor produce forar, STt a8 suggest
&dTl g foh entry ¥ Ugdl structurally valid stop @l requirement & filtering effect 3 sub-fifty-
percent win rate & JTGS]G positive expectancy maintain & | contribute Tl

Stop ! Ugat establish @A & Uar iR g psychological consistency 81 Human loss aversion
behavioural finance literature & well documented &; Sit traders entry @R fohdt stop level &
T pre-committed 781 gid, & 3TRR stops ! widen &R d & TT §eT &d & 19 trade I against
SITdl § — Uah defined-risk position @ undefined-risk position & convert @ &d &1 Stop @l
trade record & entry & moment @R encode & — trading terminal & T mental note &t
STTE hard order & ®U # — trader 39 in-trade discretionary decision @f remove @R &l g foi g
loss aversion &Y FGTET corrupt &<t 81 T8 15-minute BANKNIFTY chart @R particularly
relevant 8, ST8f adverse moves entry & a1 &l a1 i candles @& 3aR 8t accelerate g Tehdl § —
3R i stop pre-placed gl g @ calm deliberation @& faT sufficient time 8! s=dT



ATR VS STRUCTURE STOP
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- NOTES

Entry ¥ Uga stop define &1 a8 mechanism & S through position sizing, risk uniformity, 3R
psychological discipline — =il &t Teh TTY Tah rule-based trading system & enforce ferar SITar g1

- STOKIFY Al INSIGHTS

« Intraday derivative strategies & historical analysis & consistently ag @1 ma1 foh [ equity curves &
pre-defined, rules-based stop placement i, 39& drawdowns 3 curves ! g1 & shallower & Sit
discretionary in-trade stop management W™ rely &<t ff — gg a9 oft 97 91 &1« win rates similar 91

« Eleven-trade backtest sample & study & Ig Udl 9T fh entry & Uget structurally valid stop location
&I requirement effectively T& secondary filter &l a¥g &M &<l off, o= act fhT 7T setups & Hel
T st dA fohaT SR observed profit factor of 1154 & contribute farar|



ATR-Based Stops

Average True Range, [Si¥ J. Welles Wilder = 1978 #® introduce forar o1, Te specified lookback
period W true range @ average measure &l g — Sigl fhdt A} bar @7 true range 379 9 Ta9
ST glar 8: current high minus current low, current high minus previous close @T absolute
value, 3fR current low minus previous close @l absolute valuel True range calculation #
gap components @l include @A & ATR 34 instruments & folq particularly relevant g SiraT 8
™ BANKNIFTY, STt sessions & &9 gap &= TehdT g 3R news events & R sharp intrabar
extensions experience @R ¥ahdl 8l 15-minute chart W, 14-period ATR ST dfiH-3fR-31e e
&I trading &l average volatility @t capture @=dT g, Sit 39 lookback window # typical market
conditions & ¥aR index @& historical movement @7 T rolling estimate &argl Long trade #
entry @ Uah & 3¢ ATR units =1 @1 7T stop — T short trade & entry ¥ WX — 39 a8 design
foraT T @ o @8 instrument @& expected random noise & S8R 8, @fehd genuinely adverse
directional move @ range & “fidR 3|

BANKNIFTY 15-minute data U¥ ATR-based stop @I practical construction T g BT &:
indicator panel @ current ATR value Ug, 3% chosen coefficient & multiply & — S 3THAR T
strategy &l aggressiveness & fga@ @ 1.0, 1.5, a1 2.0 a1 g — 3R long & g 39 product @t
entry price ¥ subtract &%, a7 short & fY entry price & add &2 I&TEIUT & dR W, 3R long
entry & THT 14-period ATR 120 points & 3fR chosen multiplier 1.5 &, dt stop entry ¥ 180
points e @7 SITQTT I BANKNIFTY @& futures lot size of fifteen W, 180-point stop &l Hadd §
2,700 rupees T risk per lot; Tg figure directly 39 position-sizing calculation & feed gt &
St g8 determine &l 8 fh account & per-trade risk budget @l d&&d gg fha lots appropriate
81 ATR-based stops @I Ta& important characteristic a8 & f& & high-volatility sessions & R
automatically wider 8 STId 8 — S monetary policy decisions 3T global risk-off episodes &
MUY — 3R quieter periods # contract g STd 8, ST Teh AT stop &1 g STt static g &l
g9 contextually calibrated g1 81 I8 self-adjusting property ATR stops @ fixed-point
stops ¥ 3T &l 8, ST volatile conditions # a1l gd tight 8 STd & a1 calm conditions #

unnecessarily widel

ATR-based stops & drf common pitfalls & inappropriate multiplier T g1 3R regime
shifts @t account = &=AT A g1 b multiplier STt moderate volatility & &R 31T perform
ST AT, I8 volatility expansion & RF — S earnings season T fhdlt unexpected
geopolitical event # — stops @t too narrow &A1 YahdT 8, fSIGY technically valid setups W
stop-outs &I T sequence I S &1 38 I, extreme volatility @l survive @& & folg AT
AT large multiplier T BT risk-reward ratio produce @&<dl g Sif mathematically acceptable
3t gia1 & 519 target *ft commensurately wide 8, 3fR shorter timeframes W Ig g2 possible
o1 gidTl 39ch 3Tadl, ATR by construction Te lagging indicator §; entry & IHd ATR value past
volatility @I reflect @<t g, 7 foh 3T B bars & g1 dTeit current realised volatility @l
Historical BANKNIFTY data study @3+ aret traders 3 2&1 8 fab low-ATR consolidation phase



& Jid 91 & sessions rapid ATR expansion produce & dhd 8, f[S9d prior quiet period &
1@ 9 calibrate fhT MY stops new noise band & 3R thy 1d &1

SWING STOP
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- NOTES

ATR-based stops instrument @l recent volatility & TTY scale &Rd 8, wifch 3T lagging nature &1 Add §
f&h & past conditions @t reflect &Rd §; traders 7 historically volatility-regime transitions @& falg monitor
fohaT & STt Tak recently calculated ATR coefficient @t temporarily inadequate &1 9ehd &1

- STOKIFY Al INSIGHTS

« Historical BANKNIFTY intraday data & Udl @<l fh 15-minute chart TR 14-period ATR, market open
& 91 Ugd a9 9 darens fAqe # 8fR scheduled macroeconomic announcements @& 3THUTE sharply
spike &<ar T, fS9Y 39 windows & &R entered ATR-based stops, calmer mid-session windows #
placed stops ¥ wider g Sd 91

» Short-timeframe derivative charts W backtesting & historically a8 demonstrate g3 g foh 1.0 @ 12
& ATR multipliers 7 high stop-out frequencies produce @i fS=g11 profit factors @t significantly
degrade forar, Stafdh 2.5 @ WX & multipliers 3 trade frequency @t &H fahar 3R proportionally larger
targets &l SR hl IoTg & risk-reward ratios @f worsen faaT




Bar-Count and Trailing Stops

Bar-count stops 39 principle R @™ &<d g foh Uah valid trade thesis @t entry & &g defined
number of bars @& X directional movement demonstrate AT Y[F & T AIBY; IR
position 9 df 31U target W Ugd! g 3R 7 8l initial stop-loss W stopped out §s &, wifch
specified number of candles @& dE *ff intended direction # meaningfully move =gl &I g, af
trade ! nth bar & close W — profit aT loss $© t 8 — exit &< f&a1 STAT 81 BANKNIFTY o 15-
minute chart R I8 time-based discipline & translate g1 §: 31801 & foQ, five-bar count
stop &I Aded & foh trade & UTF anticipated move demonstrate @3 & ol ST Uk el Ugg
e §1 a8 approach capital 3R mental bandwidth @t Ut stagnant positions & ha+ 9 =Tl §
STt 9 winning 8 3R T 8 clearly losing! St trades 15-minute chart W stall g STl §, & SGRR
buyers 3R sellers & & temporary balance @ reflect &t & STt fhat off direction & disrupt
gl ahdT g, 3R extended consolidation @& through hold @A W] trader, deteriorated risk-
reward starting point & position & against subsequent move & A= exposed &l ST &1

Trailing stops T& mechanistic method & [SI9H trade S-S anticipated direction & move
&l 8, open profit @l progressively lock in fraT ST @ — long trades @R stop-loss ! TR
3R short trades WR 12 adjust @<d &, T predetermined rule & accordingl Common
trailing-stop rules # MW &: entry & ag ¥ achieved highest close & 1 Ta fixed ATR
multiple ¥ trail &A1, T9Y recent completed candle & low @ trail &=AT, T Teh T moving
average value dd trail &A1 S price @t follow &1 BANKNIFTY & 15-minute chart R, entry &
91 ¥ reached highest high & #d one ATR @ trail &4 @l historically T 38 method & &0 &
study ferar T § St intraday trends @ minor pullbacks @& through breathe &=+ & fog
sufficient room &dT 8, I1Y &I Tah extended move @l substantial portion capture AT &1 39
rule @ mechanical nature &f 89! primary virtue 8: I8 discretionary temptation @I remove
Pt § — A al profitable trade H too early exit &< &I, 7 &t previously favourable position &
deteriorate 81 W too long hold @&=A &Il Trailing stops T initial binary outcome — full
target a7 full stop-loss — @ Y more nuanced profit distribution & convert @xd &, S8l $®
trades initial stop 3R target & &9 exit gl 8, [9H partial profits et &1

Trailing stops @ principal limitation 39t whipsaw conditions & Ufd sensitivity g1 o= f&ai
BANKNIFTY W tight range H oscillate &=dT g, a1 fSi91 sessions # frequent alternating bullish
3R bearish 15-minute candles gl §, 378 Uah directional phase & gRM measure T 7T ATR
IR calibrated trailing stop Uga significant counter-move W gl trigger & ST g — 7t &
primary trend &1& & resume &R | I8 premature exit, average win size @&l average loss size
& relative degrade @t &, S directly profit factor @R pressure 3Teidt 81 Bar-count stops @l
ft Uah related limitation &: & anticipated directional move & accelerate g @ & Ugat
position exit @R T&hd &, particularly d& 519 strategy f&hdl consolidation boundary @& first
breach W enter &3l g 3R initial consolidation bar-count threshold & 2¥eT longer extend &
ST @1 & methods @& most consistently & @d & S1d broader market context already



directional 8 — historically, BANKNIFTY @R trending sessions 7 trailing stops @& feld more
favourable environment provide f&ar g, STafeh mean-reverting sessions # fixed targets with
hard stops SdTal effective @ &l

TRAILING STOP
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- NOTES

Bar-count stops stagnant positions @t exit &Reh time-based discipline enforce &Rd &, 39 g fah risk-
reward ratio 3R deteriorate g, ST@feh trailing stops trend & extend & @ mechanically open profits
capture &3 i hIfAVT A & — whipsaw sessions historically @8 primary environment g & STal a1
methods = underperform feari

- STOKIFY RAI INSIGHTS

« BANKNIFTY & trending versus mean-reverting intraday sessions & historical studies & &1 mar f&h
trailing-stop strategies = sustained directional days & R superior average win sizes produce
@i, particularly 3 post-gap trending sessions # St historically overnight FIl positioning shifts &
1S 3118 &

« short-timeframe derivative strategies ® bar-count stop exits & analysis ¥ historically gg urm 1 8
foh St trades bar-count rule W exit g8 — T initial stop-loss trigger 84 & Uget — ITH IRR TH
setups ¥ T8l broader market-breadth ar advance-decline data trade direction & @19 aligned -&f

U7 399 Tg suggest gIaT & foh bar-count outcomes partially unconfirmed directional bias @t proxy
FR Hehd g

M



Structure Stops and Trap Detection

Structure stops @ 39 most recently formed significant price level TR a7 39 d1eh aTeR place
foham ST 8, [ breach @37 WR trade hypothesis logically invalidate g St 1 BANKNIFTY 15-
minute chart ®R long entry @& T, I&& common structure stop location 8 — most recent
swing low ¥ one to five points g, fhelt prior consolidation zone gRT identify T 7T key
support level ¥ 1, a1 specific trigger candle @& low ¥ =1 Short entry & foQ, structure
stop corresponding swing high, resistance zone, IT trigger candle high & SR @1 &1 Logic
ieft &: SR trade 34 enter &l 718 off FFifeh price & Tk defined support level &l respect fdar
U7 3R ITY FUR ST bl I=fIE oft, af price &I 39 support level & i decisively close &A1 9 a1
&1 evidence § b original thesis Teld ot 39 structural invalidation point OR @1 74T stop I8
gAfYd &xdT ¢ foh trader d exit @2 ST@ market 3 hypothesis & & clear technical evidence
g & gl — A1 entry @ foRelt arbitrary distance W

Structure stops & I central challenge @ phenomenon & fSi& stop hunting aT liquidity
sweeps Hgd g, 3R technical analysis literature & S’ more systematically bull traps 3R
bear traps gl SIdT 81 Bull trap 99 &dT § 16 price T well-defined resistance level & 3WR
break @xdl 8 — fSI9™ multiple participants & buy signals generate gid & Sit 37U+ stops
breakout @& &1 -4 place #Rd & — 3fR fthe sharply reverse gl 39 level & I aTu 317 ST 81
299 14 clustered g7 accumulated stop-loss orders trigger 8! Sid & 3R long-positioned
traders losing positions & thd SIId &1 Bear trap 9T mirror image 8: support @& =d Ua break
STt short sellers & stop-loss orders sweep @<l g 3R ftht SR reverse g STt g1 BANKNIFTY
15-minute chart R 3 traps historically round-number levels, prior session highs 3R lows,
3R multi-bar consolidation patterns &I boundaries & AU &€ T & — & Gt at locations
g S1el retail stop-loss orders predictably concentrate gld &1 39 trap o &1 o foIq fehei!
explicitly manipulative intent @t S%=d =gl gIdt; I8 naturally large institutional orders &1 39
mechanics ¥ arise g 9hdl g fSIH 3= specific price levels R excessive slippage @& fomT fill
g1 & fog liquidity aTfeq gt 81

Trap detection e [F3Td 3 volumetric 3R candlestick signatures ! ¥HgH ¥ gidt & S
historically 37 reversal events & T &t T8 &1 BANKNIFTY & 15-minute chart TR e bull
trap ¥ historically I8 pattern &1 7T §: U breakout candle St 319+ high & Ui close il &
3R above-average volume @& 1Y 3ATc 8, fhR Tah ¥ 9 candles @ 3aR Ua strong bearish
engulfing a1 3t dE &1 reversal pattern S7dT & STt a19Y prior range & 3 close gldT § — SRR
3d+ 8t elevated volume & ITY, STt I8 suggest &l g foh breakout buyers # active selling gl 38!
ofY| Bear trap 39T structure @ 3l exhibit &A1 &1 Stop placement & ol 9T practical
implication I8 & foh structure stops @l exactly swing high a7 low WR =gl dfceh 399 $S points
37T G ATMRY, dlich 39 momentary liquidity sweep & tha+ &l probability @t & forar ST T —
gTdifch gt a¥g eliminate @l fohdT ST ¥ahdT — STt genuine directional continuation @ represent
o1 el | 39k 37ATET, 39 phenomenon @&t study @A aTet traders 7 historically breakout




confirm &= & flg intrabar breach WR act &3 &l s structure level § W G candle close
1 SdWIR fohar 8, fSiE historically traps @R entries @ frequency ! &# fhaT & — gTdtifch I ag

eliminate T8l farai
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- NOTES

Structure stops risk @t 3 price levels & anchor &d & Sit logically trade thesis @t invalidate &%d g,
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Afh liquidity sweeps aTet sessions ® gh! effectiveness historically & gl § — ST8f price momentarily
stop clusters @t breach @< reverse gl STl 8; stop @t exactly structure TR 78! Sfceh ITY AVST 3T @ &

historically premature exits & g8 & — cifchd O3l <@ eliminate =8l 3|

- STOKIFY RAI INSIGHTS

timeliness 3fR trap vulnerability & &= Ta historical tradeoff @t illustrate @<ar gl

« BANKNIFTY W™ short-timeframe strategies & backtest & SIgl entry trigger &= ¥ Uga structure
level ¥ R G 15-minute candle close @l requirement off, 37 historically trade frequency & g,
Afh intrabar triggers dreft strategies ! gl | false-breakout entry rates *ft &# @ — I8 signal

« BANKNIFTY & 15-minute data @& historical observation @ uar g« fob bull 3R bear traps NSE cash
market & 9:15 AM TR open B o dT¢ Ugdl Ugg ¥ di minutes # disproportionately frequent &, 5§
overnight order imbalances 3fR retail breakout orders prior-day high 3R low levels & SmqurE
concentrate g 94 &, 3R institutional fills & oY T recurring liquidity source provide @&d 91



How It Trades — Entry 8 Exit

39 module @I support @3 alet backtest engine H, stop-loss selection process @t
BANKNIFTY & 15-minute bars W ninety-day window & &R apply frar mar, 59 eleven
qualifying trade setups fAdl1 89 strategy & ATR-based initial stop placement @t combine
foram — S & entry & §HI 14-period ATR ¥ calibrate fohar mar a1 — Ua structure-confirming
filter o 1Y, fSiges foly =<t AT foh ATR-derived stop nearest significant swing point &
relative Ta technically logical zone H &1l d trades T8l ATR stop Ue recent swing level &
intrabar noise @ 3 AT ISITT 39 just beyond, I8 exclude forar T, 9 ninety days &
eleven trades @l observed selectivity & contribution f&haTI 39 backtest @&T win rate
approximately 45.45 percent 3gl, a1 Uld trades profitable & 3fR &g =gl &, fhr ot profit
factor 1154 @I S indicate &<l g fdh gains &1 total rupee value, losses @ total rupee value
T 39 ratio ¥ 31fda ft — I8 demonstrate &=dT g fah consistent stop discipline sub-fifty-
percent win rate ¥ ot positive expectancy produce @R Tl 8, I average wins, average
losses T STeT &

ninety-day period & record g3 maximum drawdown 0.862 percent, well-calibrated stop-
loss discipline & Te key property @ illustrate @&=dT &: overall equity & relative drawdown
$ depth @l contain &<, losing sequences & &R Y| T strategy ST profit factor 1.0 &
IWR &l Afchd disciplined stops 7 &, al ik off severe drawdowns produce &R Tehdt g TR
individual losing trades disproportionately large &I a8 fact f&f drawdown one percent @
=i g1 STdfch 39 period H return 0.217 percent T, I8 eleven trades # ¥ & T | defined-risk
stops & mechanical enforcement @t reflect &RdT g1 T8 emphasise AT o<1 @ fob &
historical backtest figures & Sit BANKNIFTY 15-minute data W U specific ninety-day
window & derive fihU 7T §; market conditions, volatility regimes, 3R index behaviour I57d &
1Y F¢eld ¥8d 8, 3R past statistics @I s ot set fhdl future period & performance @1
reliable forecast dg! gidTl
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Real-World Examples

BANKNIFTY 15-minute data OR Ua historically observed scenario @l consider @ — Ua U
session # S index open & 1€ UGt &l € AT 44,800 3R 45,100 & &9 consolidating T,
3R mid-morning TR 14-period ATR T 95 points Ug T ATl Teh long entry setup dd trigger
g3 5T Geh breakout candle range @ 45,100 upper boundary & $W close g5! ATR-based
stop logic apply &=A W, initial stop @ entry price & & 1.5 times 95-point ATR W compute
foraT T, ST entry ¥ 142.5 points =@ S&dr ATI ATY &Y, structure stop @t consolidation & ERM
g4 9a9 recent swing low & ¥9 H identify forar mam, ST FRT9RT 44,820 & U ATl ATR-derived
stop T 44,957 W AT (entry minus 142.5) — Ig range oh 3ieR T, 3k 44,820 structure low
& $UR d&dT UT; 39 scenario H trader structure stop @l use &<dl — I 44,820 ¥ UiF points
1, a1 T 44,815 — controlling stop & ¥4 #, &ifch g8 logical invalidation level TR 2TI 31T
@ 15-minute bars & *fidz, BANKNIFTY T&iU & 44,850 deh dip &< range | aTud 34T, wifchd
44,820 o 1T close 78l gaf, 3R fhe dsfl & FW accelerate gl TTI Structure stop A pullback @t
absorb ferar faAT trigger gU, 3R Uah trailing stop A @& # partial profit lock &R forar sig-si9
move extend gIdT TATI g scenario illustrate &<ar g foh ATR 3R structure stops Ue A1Y use
fhy ST R Gah-gER i vl complement & Tahd 8|

Uah contrasting historical scenario bear-trap risk @t illustrate @RdT g1 Yeh 3T observed
session H, BANKNIFTY J&g & &R decline & 8T AT 3R I8+ 43,500 & U Uah visible support
cluster form e, ST8f multiple prior 15-minute lows 3T &I Teh short-entry pattern d&
trigger 31 59 Yeh candle 43,500 & 41 close g%, 3R structure stop 8T & swing high & &eh
R T 43,620 TR I@T AT Entry & &f candles & HiaR, price dsit & 43,380 da it — gom ot
IGT AT 519 breakdown confirm g a1 — afch fhR Ta single large-bodied bullish candle ™
fedeh U 43,500 & FWR reverse gl T8, structure stop @l 43,620 W trigger &d §Y short @l
loss H exit &R ATl 39 a1, BANKNIFTY session & a1ch! fg@@ & &g T points $UR IaT TTI Post-
session analysis ¥ Udl =eTl fh 43,500 & 4 initial breakdown below-average volume W g3l
o, 3R reversal candle & T1Y volume H Te sharp spike 38 ot — St Uah bear trap & historical
signature @& consistent 9T, 9" breakdown point & HW accumulated short sellers @& stop-
loss orders = institutional buyers @' long positions # enter @A & 1T liquidity provide @il
Ig example illustrate @=dr g fah trap-detection analysis historically breakout level =
volume confirmation W &l focus @dl ot 3R intrabar breach @&l &< full candle close @l
Tl require &dr A



Recipe Reference

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

{
"id": "stoploss-selection",
"slug": "stoploss-selection",
"name": "Stoploss Selection",
"version": "v1",
"parent version": null,
"enabled": true,
"state": "APPROVED",
"metadata": {
"author": "admin",
"visibility": "PUBLIC",
"description": "ATR, bar-count, trailing and structure stops, plus bull/bear trap awareness.",
"category": "RISK MANAGEMENT",
"tags": [
"risk",
"stoploss",
"atr",
"trailing",
"banknifty"
1
"markets": [
"INDICES"
1
"timeframes": [
"15m"
1
"created at": "2026-05-30T00:23:06.341654+00:00",
"updated at": "2026-05-30T00:23:06.341689+00:00",
"tagline": "ATR, bar-count, trailing and structure stops, plus bull/bear trap awareness.",
"tier letter": "F",
"recipe used": "stoploss methods",
"doc only": false
+
"params": [],
"filters": [],
"timeframes config": {
"entry": "15m",
"confirmation": null,
"bias": null,
"mode": "SINGLE TF"
+
"entry": {
"long": {
"operator": "OR",
"rules": [
{
"type": "MARKET STRUCTURE HL",
"condition": "is true",
"params": {

"left bars": 5,
"right bars": 5
¥
i
{
"type": "BOS BULLISH",
"condition": "is true",
"params": {
"left bars": 5,
"right bars": 5
¥
}
]
I
"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": 8,
"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"

by

"version meta": {
"edited by": "admin",
"edited at": "2026-05-30T00:23:06.341713+00:00",
"change note": "Path STRAT library build",
"change type": "ADDED"



Regulatory Disclaimer

SEBI COMPLIANCE NOTICE

All material in this study book is for educational purposes only and represents historical analysis of publicly
traded instruments. All chart data, signals, or trade illustrations shown are at least 90 days old, presented under
SEBI's educator carve-out (circular dated 29 January 2025). This is not investment advice. Past performance
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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