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Time Cycles

Fixed-period cycles, expiry effects, DPO 3fR cycle convergence.
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Overview

Markets & @38 random walks &l gld | &2kl & price data #, researchers 3R practitioners =
¢@1 g fh equity indices # price movements & &® recurring rhythmic tendencies gid 8 —
relative strength & periods @& dT< relative weakness @& periods 311d &, 3R I8 broadly
consistent intervals TR f&&d &1 89 recurrences @ study @l cycle analysis @gd 8, 3R I8
NIFTY WR daily timeframe W apply & aiet Time Cycles strategy @' intellectual foundation
g1 chae price patterns I momentum signals TR focus &= &l &9Td, cycle analysis market
behaviour & temporal structure @l map &R I IV FAT 8 — T FaTlel Yad gy foh 7 Rtk @l
trend exist &=t §, dfews historically turning points &d cluster gld 3@ &1

Tg discipline &3 traditions ¥ 37l 81 J.M. Hurst Si¥ classical technical analysts = I8 idea
systematise fehaT fdh markets # 3TeliT- 31T lengths & nested cycles gld &8 — short,
intermediate, 3R long — ST Ueh-g&R & ITY interact &<d &1 STd 3TelT-3(eT periods & cycles U
1Y 370 troughs TR Ugdd &, df 39 convergence 7 historically f& single cycle trough &
Tt SATGT significant lows produce f&hU &1 Detrended price oscillator, @t DPO, a8 primary
computational tool & IS dominant trend @l strip away @z 39 underlying rhythms @t
visible I9RIT SIT1AT 81 Indian equity context &, NSE & monthly F&O expiry calendar U 3R
layer @7 periodic structure impose &<ar g, STt derivatives positioning & T mechanical,
calendar-driven pulse ST 8 — 3R g underlying NIFTY index & ¥t manifest g 9adr &l

Time Cycles strategy, St Stokify & framework & Tier F & U # classified 8, fixed-period
cycle counting, expiry-week behavioural tendencies, DPO-based cycle identification, 3R
convergence logic @l Ta single timing methodology & combine &=t g1 90-day window W
engine recipe & conducted historical backtest & 8 trades 31U, 598 win rate 37.5 percent,
return 2.52 percent, profit factor 1.79, 3fk maximum drawdown 2.05 percent gTI & figures
Uah specific historical window @l reflect @<d & iR future performance & aR & &I
implication gl ¥&@d | Cycle analysis 3G+t nature & probabilistic &: cycles stretch gid &,
compress gid g, 3R dfl-aeft invert off 8 51 €, 34felY student @t theoretical underpinnings
3R documented failure modes — &Il &l THEAT I &, fohd off cycle-based signal &t
actionable information AFS ¥ Ugd|
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- STOKIFY RAI INSIGHTS

« Equity indices W historical research & udr I« g f&h fixed-period cycles d& FaTaT reliable gid & ST&
multiple independent cycle lengths Ta & approximate date @i d 32IRT & — 39 phenomenon @t
cycle convergence @gd &l

« {59 practitioners & NIFTY & daily chart @ multi-year periods & study farar, 34 &1 fh index &1
cycle behaviour @R high-volatility macro events Si® Union Budget announcements a1 RBI policy
surprises & &RIM compressed a7 distorted gl ST 4T — S cycle timing & probabilistic nature @t,
o deterministic nature @I, 3R underscores &hdT &l



The Idea of Market Cycles

Ua market cycle, 310+l 9 general definition #, price behaviour @T Te recurring sequence
& St broadly consistent intervals @R repeat gIdT 384T &1 equity prices H cycles & existence @I
theoretical justification @8 foundations W f&aT §1 UgelT, markets & human decision-making
sentiment states & influence gl & STt gradually shift gidl &: optimism sl 8, overextension
g STl 8, pessimism # d1&eT ST 8, exhaustion dd Ugdd! 8, 3R fiR recover gldl 8 — g Yeh Q1
sequence g St recognisable time spans H play out 8IdT %@ 81 &1, institutional behaviour
mechanically periodic flows @t introduce @3l 8: month-end W rebalancing, quarterly
earnings seasons, annual budget cycles, 3R derivative expiry calendars — & & Ueh Ut
process # rhythm inject @<d & S otherwise @&ThI noisy &l Tehdt &1 dIRT, Hurst @I principle of
commonality Ig @gdT & fa similar length & cycles 3IRT-3/eliT markets 3R instruments &
tend to appear @3d 8, &ifeh d ultimately 3T underlying human participants & collective
decisions @l reflect &d &1

Uah cycle identify @=HT price chart TR Teh lookback window select @3+ & [ gld1 & 3R broadly
similar character & successive lows & &9 elapsed time count & ¥1 Tah cycle low Tt
Tai foh absolute sense H TaH lowest point &; g I8 point & STl Tah given rhythmic
oscillation 3109 nadir R Ugddl 8, 38Y Ugd foh STl upswing ¥ 8l Practitioners historically
cycle lengths @t calendar days &l 5T trading days # measure @&d & &ifh price data fR&h
trading sessions TR & generate AT &1 NIFTY & daily chart @R, commonly observed
intermediate cycles historically roughly 20 & 40 trading days & &9 @I &, ST loosely
monthly 3R bi-monthly rhythms @ correspond &=dl g1 80 & 120 trading days & longer
cycles ot document T T §, S roughly institutional flows & quarterly rhythms @& 912 align
Hd g

Uah critical conceptual distinction [F3Td H &1 establish &<l $& 8: cycles tendencies @t
describe @Rd §, certainties @l gl gl index S/ Tah two-year period # reliable 28-trading-
day rhythm f&@Tg, at 31Tt period & market participation a macro regime changes #
structural shifts &t asig & 35-trading-day rhythm exhibit &= 9! g1 39T cycle analysis
probabilistic timing & foTT T& framework g, 7 f&h T& mechanical clock! student @&t a8
temptation resist &=t 918V foh Tah counted cycle Ta fixed schedule g1 afeeh, T8
methodology I8 ggdl 8: Sit historically observe fhar 71 g 38 d&d gU, STl turning point fhd
approximate window H cluster i1 &l 99 1T possibility §? SaTe g8 U zone & ®U &
express gidal g, fhdt specific date & ¥9 F g1



PERIODIC CYCLES
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- NOTES

Hurst @I principle of commonality 9 a1d @7 theoretical basis & [ cycle regularities 31eRT-3/elfT market
environments & persist &Rt BT, fch g foreft oft future period & 3! stability &t guarantee gl &zarl

- STOKIFY Al INSIGHTS

+ major global indices & historical studies & g urar T f& trough to trough measure &Y 1T cycle
lengths, peak to peak measure fhY 7T cycle lengths & STaT stable gid &, &ifch market bottoms
3ERR Uah single mechanism — forced selling — @& exhaustion @ driven gid &, STafch tops extended
periods W distribute g T&d gl

« 5d analysts 3 NIFTY @& post-2010 daily data W cycle counting apply @&, @ 384 observe frar fah
index & shorter cycles 3/@R RBI monetary policy announcement dates & STHURT distort g SI1d &
— g gxifar g fab institutional event calendars f&hd =8 otherwise regular rhythms @t disrupt &R Jehd

gl



Fixed-Period and Anniversary Cycles

Fixed-period cycles @ cycle hypotheses § St Uah specific, constant interval — trading days
# express fohar w1 — &t recurring market rhythm @t assign @&Rd 8 3R fthk confirmed past
lows & forward project @< future cycle lows @l timing estimate &=d &1 Intermediate-
term equity analysis # a9 S4T1&T study fhy ST aret fixed periods, Hurst nominal model &
multiples 3fR fractions &: 5-day, 10-day, 20-day, 40-day, 3fR 80-day cycles — &4 ¥ & Teh
theoretically 3Tt @T harmonic g1 Practice #, practitioners natural variation @l account &=
& folg nominal period & 3THUE plus AT minus 10 & 15 percent &l tolerance band apply &d
&1 IETEI0T o dR WR, Teh 20-day cycle @l valid trough window fU&a confirmed trough & a1
approximately 17 & 23 trading days de thell 8ITTI 38 window @ FTgR, @I apparent trough
noise @ asrg & IT fohdt 31l unrelated period @& cycle i asig @ gi= i GHTEHT SATET Bl 8

Anniversary cycles, fixed-period concept @t calendar-year intervals @& extend &<d gl
Anniversary cycles & & I8 observation & f&h annual recurring events — budget
presentations, quarterly results seasons, monsoon arrival timelines, fiscal year-end o
foreign institutional investor rebalancing — & 9Tl approximately 371 calendar dates W
repeat gid &, fSIGY behavioural tendencies 37 anniversaries & MU cluster g STt €1
Indian markets #, Union Budget (3THdR W February #) & U @l period 3R April-to-
June window — S Q4 results 3R 9T financial year o {[¥31Td MA@ & — historically
elevated institutional activity @' attract @<d @ &1 Analysts S8 multiple years & NIFTY &
annual seasonal pattern @&l map a1, I observe a1 feh & calendar months 3
statistically &=l &l &1 & higher average returns @ — gIdifch 37 averages o THU™
dispersion @ThI wide o 3R macro overrides & 31efis off|

Uah fixed-period cycle projection @I construction anchoring & & gldT 81 Analyst &l Uget Teh
high-confidence cycle low identify &A1 gldT 8 — T price trough S supportive evidence &
1Y g, Si™ fdf DPO @7 negative territory @ 3R crossing, recovery day @R volume # increase,
a1 fhdt momentum oscillator H visible divergencel 39 anchor ¥, 37iTet expected trough
window @t estimate &=+ & fel¥ nominal cycle period @t forward add forar ST 81 SR I8
subsequent trough tolerance band @ 3ieR 3TdT 8 3fR corroborating evidence ¥ similarly
confirm g1 §, dt @8 trough AT anchor &9 ST § 37R projection reset g St §1 ST& trough
tolerance band @& STgR 3ATdT & AT expected recovery produce @3 # fail gid1 8§, df 39 cycle
failure AT SITdT & — STt G& Uah analytical information carry a1 g1 Cycle failures 37eRR I8
indicate @&<d & b Teh larger-degree cycle downward pressure exert @R 38T § 3R shorter-
period rhythm @t override &R I@T &8l



DPO DIVERGENCE
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- NOTES

U fixed-period cycle projection @t 53T U precise date &l I Teh timing zone & ®U H treat el

TEY; nominal period & plus or minus 10 to 15 percent @7 tolerance band 34 methodology @t
integrity o foilg o=t €1

- STOKIFY Al INSIGHTS

- financial years 2015 & 2020 d@& NIFTY & historical analysis ¥ udr =l fef March-end period #, St FlI
3R domestic mutual fund @& fiscal year-end rebalancing &I a<ig @ g1 &, mid-year months &t ge-T
# statistically 31T volatility patterns & Ty — Ig institutional calendar effects @l anniversary
cycle behaviour TR 3R fe@mar g1

« 919 fixed-period cycle counts contradictory anchors &d & — <& foh 5@ @IS visible price trough
expected window & aTgR feadt off — dt experienced analysts 7 Bfag&e &0 @ T failures &t Rh
noise A 6l ST trend regime change & early warning signals & a3g treat forar|



Fixed-Period and Anniversary Cycles

Ig section Tah duplicate entry 8 — TR treatment & folg SWR & |
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« Fixed-Period and Anniversary Cycles @& primary entry ¢&|



Expiry-Week EFffects

NSE & calendar month & STR&Rt Thursday @l index derivatives contracts @& @@ monthly
F&O expiry conduct &3dT g1 99 T highly predictable, calendar-driven event &dT g St 39
date & U & &A1 & NIFTY & behaviour @ affect &dl §1 S-S expiry ASieleh 3Tl §, near-
month contracts @ open interest T dl 3WTet expiry W roll forward &1 8IdT 8 aT expire g
ST 811 81 39 process & mechanics — options market makers gRT delta hedging, time
value decay 8 @R gamma exposure &7 dsil § &1, 3R synthetic positions &l unwinding —
underlying index & systematic, non-fundamental price pressure Sl 81 historically, NIFTY
I expiry week & R behaviour non-expiry weeks ¥ & UgdT STH dTet diichl & STl ¢ET 74T 8,
fSIoH elevated intraday volatility, index @I maximum open interest @Te strike price aMI so-
called max-pain level &l aXW gravitate @< &l tendency, 3R expiry day & STRER gel & sharp
reversals AT &1

expiry-week effect, cycle analysis @& foIq sTfely AT+ ¥@ar & &ifes I8 Yeh monthly fixed-
frequency pulse introduce @&dT g ST independently measured price cycles & ITY interact
PR GhdT & — 3R FS cases H 3 distort Hl = TehdT g1 Teh cycle trough STt normally mid-
month TS &I projection &, @l expiry-related positioning @& gravitational influence & 31Tt-
Ute g1 Gend! 81 8- W, expiry WR large option positions @l unwinding ¥ sharp one-day
moves 31 ehd & Sif chart T cycle extremes Si€ fe@d 8, wfchd 3/ & af market sentiment &
genuine turning points @l IS mechanical derivatives factors ¥ driven gid g1 3afelg NIFTY
daily data TR &M &3+ aTet cycle analyst @f F&O expiry calendar @ Ta overlay &l dig SR &9
# @1 F1fgy — I8 assume &d gQ fah expiry weeks H2IT cycle lows produce &3, 3R T &
expiry-week behaviour @l irrelevant noise &g dismiss &d gT|

NIFTY & daily returns &t empirical study St expiry proximity & f@9m@ & segmented $i 7S §,
3T historically f&@mar & fh expiry & qid 91g are f&9 — AT AT contract month T Ugel fed —
3TRR Tah directional resolution ¥ characterised g7 g, &iifeh options positioning @t
temporary distortions unwind gldl 8 3R underlying trend W& &l reassert &<dl g1 89 post-
expiry clarity @ practitioners = cycle anchoring @& felT e potentially useful reference
point & ¥4 # note a1 8: expiry trough WR & 74T cycle count anchor & &l I, HS
analysts 7 historically Uget post-expiry trading day W anchor &=AT prefer fahar St directional
follow-through @t confirm @R Ig practice 39 artificially manufactured trough ™
anchoring @ risk &H &<l & Sif genuine supply-demand equilibrium @t reflect w81 &=l

M
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- NOTES

Max-pain concept — I NIFTY @T expiry B maximum combined open interest art strike @& UTd close
g1 &Y tendency — W& empirically observed tendency & fS/# significant variance &, 3R 38 U&
mechanical predictor &l d3g treat 78! fohaT SIHT AR

- STOKIFY Al INSIGHTS

+ 2016 ¥ 2022 & & NIFTY monthly expiry data & historical study & 9T 74T foh TR 60 percent
expiry weeks # average non-expiry week & 9 intraday swings 31Tq, St I8 confirm &zar g fas
derivatives mechanics underlying index @& short-term price behaviour @I meaningfully influence
At Bl

« Cycle analysts {5611 cycle anchors select @%d @& expiry calendar @t Ta structural filter & =9 &
incorporate foraT, 3=i7 historically 3 false cycle counts @&t incidence & &I St derivatives-driven
one-day extremes &I g51g ¥ gld ¥ 3R expiry & Jid 1< reverse g oid &



Detrending and Cycle Convergence

Detrended price oscillator, a DPO, & technical indicator & St dominant price trend @&
influence @t geTax cyclical price movements @l isolate @<+ & fol¥ designed g1 Standard
DPO calculation closing price & Ua displaced moving average subtract @l g1 Moving
average @l cycle period @ 3€ ¥ Teh bar Sa1&T U1 displace fhar SaT 8, St moving average @t
study U ST @ cycle & relative H centre AT &1 3&T8R0T & dR WX, Tdh 20-day cycle @&t study
A & folg analyst T 20-day simple moving average compute &I 3R I 11 bars Ui
displace &<, fh 39 displaced average @l price & subtract &I 39T result Teh 04T
oscillator 81§ St zero & FWR-1 fluctuate &aT g, SIS zero crossings 3R extremes
selected cycle period @I rhythm @i reflect @3d &1 Price velocity TR react &< aral

momentum oscillators & unlike, DPO specifically fixed-period rhythms @t reveal &=+ &
foTT tuned g 3R trend strength @& Ufd relatively insensitive 8 — Tg! property 39 cycle
analysis @& T uniquely suited s 81

Practice § DPO @' read &=+ & fol¥ analyst @t period parameter @ 39 specific cycle & gamE
T calibrate &1 US4l & fSiI€ @t investigate AR @I 81 20 W set fhar a1 DPO 20-day cycles &
Ty resonate &M, AfchT shorter noise 3R longer cycles &l @t filter out @R &I
Practitioners 3 historically multiple DPO instances @' simultaneously use fraTg — & b
Uah 20-day DPO & I1I-91Y Ueh 40-day DPO — I8 observe &3 & folq foh S1eliT- 31T length &
cycles Gar-g@R & relative &d behave &d g1 519 &Hl DPOs negative extremes TR Ugd 3R fthe
Ueh-G8R &h hild HUR <hl A turn kAT, dt analysts 3 8 cycle convergence low & &4 # identify
foham: & independent rhythms St simultaneously Ta trough @t dR% point &R 3@ &l
Convergence lows @ historically fh€t single DPO 37ehet & identify fohg 7T troughs &t o |
S4TeT sustained subsequent recoveries & T associate o T §, ifs &t cycles &
simultaneously bottom &= @I combined cyclical tailwind theoretically e 3thet cycle &

Hehlaet Sa1&l powerful gidT 8l

Cycle convergence, Time Cycles strategy @l signal logic @T central organising principle gl
I8 methodology fhdT ot single cycle signal TR 3fchet act gl hedl; 59 fold ST & fh multiple
independently measured cycles — STHAR TR &H T HHA &I SeHT-3eT period lengths & — 30A
projected trough windows TR simultaneously qg’%’, 3R & relevant period @I DPO negative &
Iy zero i AW cross Heh trough @l confirm @1 5@ 8 multi-cycle confirmation gidl g, af
Ig gg ST & 919 practitioners convergence window &gd &: I9I & Udh THT zone SIgl aggregate
cyclical pressure negative & neutral T positive &T @ shift gld1 g1 Convergence window
upward movement &l &3 guarantee gl g; I8 T observation & f& St cyclical headwinds
fUs<t period # dominant & @ &H 8! 7T § 3R historically path of least resistance shift & 78 8|
Failures @ 31Tct § o1& @ig sufficiently strong trend convergence signals @t overwhelm &R

&1 g, a1 51a underlying cycles @7 period market participation patterns ® fheft structural
change @& asig & shift g ST 81
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DPO @I displacement feature T Adad & foh 39 current bar @l value @l real-time forecasting & foiq use
eI forar ST Tahar, i displaced average Ta deliberate lag introduce &Rdl 8; I8 Tah feature §,
limitation =781, @ifes T8 historical cycle analysis & fg oscillator @l W@l a<ich ¥ centre &l gl

- STOKIFY Al INSIGHTS

« fS analysts 3 NIFTY & multi-year daily data @t study férar, 314 grar fah 20-day 3R 40-day DPO
troughs @I align @<ah identify fg T convergence windows = single-DPO signals @l a1 & SaTaT
proportion @& meaningful price inflection points produce &g, giifch sample sizes a1 ®I¢ & f&h

statistical confidence limited gtl

« DPO-based cycle work & T documented pitfall & parameter optimisation bias: fSiF analysts =
historical NIFTY data @ best fit &%= et DPO period @t search farar, 381 indicator @l past cycles
WR overfit &R &, oY Ot settings i STt subsequent period & 31UAT resonance @t §&i1
Practitioners 7 historically 39% s+ & falg 819+ DPO periods @t purely data-mined optima &I =

theoretically motivated Hurst harmonics & anchor faTi



How It Trades — Entry 8 Exit

NIFTY daily @R Time Cycles strategy U= Fd1Y Y IRf components @l Tah sequential
analytical process # integrate @<d! gl analyst 948 Ugat Uah cycle map &I 8: historical
NIFTY daily closing data @T 3UdT &eh successive significant lows @t identify fehar SITar & 8k
trough-to-trough intervals @l trading days & measure f&har Sirar g1 ftiR 37 intervals @t
approximate length & f@9a ¥ group forar STrarT & difch I8 & ST ¥ah foh Teh dominant short
cycle (SMAAR R 18 ¥ 25 trading day range H) 3R T intermediate cycle (IMHAR IR 35 ¥ 50
trading day range ®) reasonable consistency & T4 detect g Tahd! & AT A1 | 3T d1E U
identified period & foQ calibrate fhT TT DPO instances @ plot forar SraT & 3R visually
validate foraT STTaT 8: 3R DPO troughs broadly measured price troughs @& 9T align &<d g, af
period estimate @t 3T historical window @ felT Ueh reasonable fit AFT SIET 81

U IR cycle map establish g ST & a1¢, TG99 recent confirmed trough & nominal period
STige 3R tolerance band apply @< forward projections calculate & STt &1 strategy iR
convergence windows — dI B8 periods STl short 3R intermediate cycle g &l
projections overlap @<l 8 — @I monitor &t 81 Y convergence window @ 37&3, analyst
confirming evidence 3@dT &: &l periods & fely DPO @7 below zero & argy zero &l aRW cross
AT, U prior decline & a1 price @l stabilise 8T, 3R ideally auxiliary indicators & measure
fohar T downside momentum H contraction| 39 engine recipe @1 90-day window W™
historical backtest &+ TR 8 trades &t f[S9H win rate 37.5 percent 811 39T Adad I8 & fh
historically, 39 specific window H 3if&lehaR trades profitable =gl %@, galfeh profit factor 1.79
Tg e1far & fah profitable trades 3fad losing trades ¥ 8t ff — I8 T convergence-based
approach @l asymmetric structure & consistent g STgl da! calls 3[R meaningful turning

points @l catch @l g Stafch Teid calls relatively STes! stop g STTdt 81

Cycle-based strategies & risk management historically cycle invalidation & concept ™
centered I8! 81 3R Uah convergence signal T entry &= & a1 price prior cycle trough @&t
depth & meaningful margin @@ decline &=l 38, d@t convergence signal @t failed AT STaT &
3R position exit &R =l S 81 39 WIS logic T8 & foh T genuine cycle trough @I confirmation
& 91¢ significantly undercut =gl g1 91f8T; Teh deep undercut I8 suggest &dT g foh AT ot cycle
count TTeTd AT T fhk Uk larger-degree cycle trough 31t off progress & g1 Historical backtest
# maximum drawdown 2.05 percent &sf foRaT T, ST 39 90-day test window WR apply &t T8
g9 disciplined invalidation logic @' reflect @<ar g1 Students ! Ig T @G AT foh 3remT-
31T market regimes @t cover &3 arelt Uah longer test window materially different
statistics produce &R Tehd! gl
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Real-World Examples

Time Cycles logic @T Uah Ufagii¥e U ¥ illustrative case NIFTY & 2018 & 2019 @& broad
market correction 3R recovery phases @& behaviour & SHRIT ST Gehdl g1 index = 30+ August
2018 @& highs @ Ua sharp decline experience f&ar, 3iR late October 2018 & Ua significant
trough TR UgdTl 39 7T cycle counting apply &< d@Tet analysts A fisd meaningful low ¥
trough-to-trough interval measure f&aT giaT, short cycle & oW approximate 28 & 32
trading day range ¥ Ta cycle period identify forar gidT, 3R I8 note forar gidT foh U 40-day
DPO simultaneously 3707 negative extreme & &iid Ugd &l UTI 5Td &I DPO readings
November 2018 @l ¥3Td # upward g8 — Sil October expiry distortions @& end & €19
coincide @ gt ff — al framework @ 3i&X T convergence signal identify forar mar gtarl
December 2018 & NIFTY &l subsequent recovery 39 convergence window & predicted
cyclical tailwind @& 919 consistent @I il

cycle failure @1 Ua contrasting example ft 34T & instructive &1 March 2020 #, NIFTY &
daily chart 4 mid-March & 3TEU™ Yeh DPO-based convergence signal sd gg feamar, ife
short 3R intermediate &l cycles Jeh ATY 3 projected troughs @ &l Ugad FoR 3T 3@ 1
Time Cycles framework apply @<+ @Tal e practitioner 39 zone H Tah convergence window
identify @¥dTl gTeiieh, pandemic & 3T global macro shock 7 cyclical structure @l Gt a8
overwhelm &z f&aT: convergence framework @l prediction @& AR recover g &l I9114,
NIFTY sharply decline &dT g1, 3R St i cycle anchor establish g3iT 4T @g invalidate gl |
T8 failure cycle analysis &l &9 important limitation @V illustrate @t § — @IHI magnitude
gt exogenous shocks historical cycle map @t temporarily irrelevant &1 ahd &, 3R TR
describe f&ar T invalidation mechanism U&T trade W losses @ limit &= & primary line of
defence &I gldT!

i



Recipe Reference

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

"id": "time-cycles",
"slug": "time-cycles",
"name": "Time Cycles",
"version": "v1",
"parent version": null,
"enabled": true,
"state": "APPROVED",
"metadata": {
"author": "admin",
"visibility": "PUBLIC",
"description": "Fixed-period cycles, expiry effects, DPO and cycle convergence.",
"category": "TIMING",
"tags": [
"cycles",
"timing",
"expiry",
"dpo",
"nifty"
1
"markets": [
"INDICES"
1
"timeframes": [
n1ge
1
"created at": "2026-05-30T00:28:26.259440+00:00",
"updated at": "2026-05-30T00:28:26.259467+00:00",
"tagline": "Fixed-period cycles, expiry effects, DPO and cycle convergence.",
"tier letter": "F",
"recipe used": "time cycles",
"doc only": false
+
"params": [],
"filters": [],
"timeframes config": {
"entry": "1d",
"confirmation": null,
"bias": null,
"mode": "SINGLE TF"
+
"entry": {
"long": {
"operator": "OR",
"rules": [
{
"type": "CYCLE TROUGH NEAR",
"condition": "is true",
"params": {
"cycle days": 45
}

"type": "DPO DIVERGENCE",
"condition": "is true",
"params": {

"period": 20
¥

"type": "CYCLE CONVERGENCE",
"condition": "is true",
"params": {

"cycle a": 30,

"cycle b": 45



1
)i
"short": null
by
"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"

by

"version meta": {
"edited by": "admin",
"edited at": "2026-05-30T00:28:26.259480+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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