VD FYERS TRADING INTELLIGENCE

MASTER LIVE TRADING EXECUTION BLUEPRINT (VERSION 3.0)
Comprehensive Architectural, Mathematical, Risk Shield & Operational Reference Compendium

Target Account: FYERS Securities (Client: XA****2 /| Amit Kumar) Initial Deployed Capital: Rs. 1,00,000 INR (Confirmed Deposited)

24/7 VPS Engine: HostPeppy Windows Server 2022
(100.95.37.88:8080) Auth Mode: 24/7 Automated Daily Headless TOTP (08:30 AM IST)

Execution Lock: STANDBY_LOCKED (Monday Shadow Dry-Run
Armed) Official Status: Authorized by User for Live Execution

1. Foundational Philosophy & System Architecture

The VD FYERS Trading Intelligence platform is designed around a singular institutional reality: Retail lagging technical
indicators (like RSI, Stochastics, generic MACD) do not dictate market direction—institutional order flow, liquidity
pools, and volume absorption do. Every live strategy in this framework operates on auction market principles, tracking Point of
Control (POC), Value Area High/Low (VAH/VAL), and Cumulative Volume Delta (CVD) to trade alongside institutional
participants rather than becoming their liquidity.

The 4-Page Terminal Suite (Served 24/7 at 100.95.37.88:8080):

Page 1: Live Market Cockpit Real-time tick engine, bar-by-bar rolling 9/20 EMA, session VWAP, Point of Control (POC),
(nifty_orderflow_dashboard.html) and live equity gauge.

Page 2: NSE Institutional Radar Daily 19:30 IST ingestion of official NSE participant Open Interest, Fll vs Retail bias, and
(nse_institutional_radar.html) delivery volume spikes.

Page 3: Strategy Lab Mathematical rule repository, 5-year multi-asset backtest audit ledgers, and statistical
(trading_strategies_lab.html) Sharpe/drawdown matrices.

Page 4: Live Predictive Monitor Pre-trade decisive authority, Real-time Whale Ol Velocity Heatmap, and 5-minute Footprint
(institutional_live_monitor.html) CVD Absorption gauges.

2. Zero-Touch 24/7 Headless Daily TOTP Login

Under SEBI regulatory mandates, all broker access tokens expire daily between 05:00 AM and 06:00 AM IST. To liberate the
trader from routine daily OTP/TOTP entry formalities, our 24/7 VPS hosts an autonomous authentication service
(scripts/fyers_auto_totp_login.py) running every morning at 08:30 AM IST.

Verified Credentials & Flow Mechanics:

e Client ID: XA****2 (Amit Kumar — Authenticated & Verified)
* 4-Digit PIN: **** (Encrypted Hardware Vault / Never Exposed)

e 32-Character TOTP Key: * * (Encrypted Local Vault / Hardware Armed)
e App ID: BUK6LY****-200 (Dedicated Personal Algo App / Authenticated)

* Automated Handshake: The daemon executes send_login_otp — verify_otp — verify_pin — token via local encrypted
credentials, caches the fresh 24-hour token into config/fyers_token.json, and dispatches a Telegram confirmation alert to your
phone.

3. Multi-Index Capital Deployment & Sizing Policy (Rs. 1,00,000 Base)

To maximize profit velocity while eliminating over-concentration risk, capital is governed by the following core rules:
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e Dynamic Opportunity-Based Queuing (First-Come, First-Served): There are NO hardcoded slots. NIFTY 50, SENSEX,
and BANK NIFTY are scanned simultaneously. Whichever index produces an authentic mathematical setup first receives
capital allocation immediately.

* Max 3 Concurrent Open Trades: The system will hold at most 3 simultaneous open positions across Account 1
(ACC-01-PROFESSIONALY). This allows capturing cross-index momentum across Nifty, Bank Nifty, and Sensex together
while strictly capping total portfolio exposure.

* 30% Maximum Idle Cash Sizing Rule: No single trade setup can ever deploy more than 30% of the available idle cash
buffer at the moment of entry. When 3 trades enter in sequence, they deploy ~Rs. 30,000, ~Rs. 21,000, and ~Rs. 14,700
respectively, consistently preserving an uncommitted cash buffer of Rs. 34,300+ for liquidity and evening rollovers.

e Morning Equity (09:15 - 15:30 IST) vs. Evening MCX Commodities (17:30 - 23:00 IST): Daytime equity net profits roll
over into the evening commaodity pool. If morning generates +Rs. 3,500 net profit, evening commodity trading operates with an
expanded Rs. 1,03,500 capital base.

e Secondary Basket (FIN NIFTY & NIFTY MIDCAP 50): Strictly restricted to Strategy 1B (Unified Master) only, and
deployed only when surplus idle cash remains after primary basket setups. (5-Year testing proved POC mean reversion failed
on Fin Nifty and Midcap due to persistent unidirectional trending).

e Explicit Exclusions: Strategy 3A (Institutional Pullback) is quarantined 100% in Paper Trading ($0 Live Capital). Silver
Mini is excluded due to choppy whipsaw drag.
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4. Strategy-by-Strategy Mathematical Specifications

Below are the exact execution parameters, entry triggers, target ladders, and stop loss rules for every deployable strategy:

Strategy Name & Market Logic & Entry Trigger Target & Profit Taking Stop Loss & Risk Shield Live Status
Role

Strategy 1B Institutional liquidity absorption at =~ Tier-1: +5% quick gain on Spot SL: Swing low/high of ACTIVE
Unified Master deep value discount/premium. 50% lots — SL moved to entry bar. (LIVE)
Discount Strategy Price enters discount zone + Breakeven. Theta Timer: 45-min exit. Primary
(Core Heavyweight volume >= 1.5x 20-bar avg + Tier-2: Trailing 9 EMA or Floor: -25% emergency drop. driver for all
Anchor) CVD delta confirmation. +15% on remaining 50%. Risk: Scaled 1.0% - 2.0%. Indices &
MCX
Strategy 1 Price stretches outside Value Tier-1: 9 EMA touch. Spot SL: Extreme wick ACTIVE
POC-to-9EMA Mean Area and forms a rejection wick, Tier-2: Session POC high/low outside Value Area (LIVE)
Reversion snapping back toward the touch. (15-25 pts Nifty / 50-80 pts NIFTY,
(Overextension session Point of Control (POC) Trailing stop protects profits ~ Bank Nifty). SENSEX,
Specialist) and 9 EMA band. after Tier-1. Risk: 1.0% - 1.5%. BANK
NIFTY
Strategy 2/ 3B Institutional breakout on fresh Tier-1: +6% quick Spot SL: Midpoint of breakout =~ ACTIVE
Pure-Price Momentum daily highs/lows. Triggered when momentum scalp. candle. (LIVE)
Breakout volume expands > 2.0x average Tier-2: Trailing 20 EMA on Theta Timer: 45-min exit. Scalping
(Active Scalping accompanied by sharp delta runner contracts. Risk: 1.0% max. sub-engine

Engine) acceleration. (Account 2)
Strategy 3A Retest of 9/20 EMA band in Trailing EMA band Swing low below EMA band. PAPER
Institutional 9/20 EMA prevailing trend with rejection continuation. ONLY
Pullback wick. (Post-10:30 AM filter). Rs. 0 Live
(Trend Continuation) Capital (Quar
antined)

5. The Triple-Barrier Hybrid Stop Loss Shield Explained

Crucial Clarification: The Triple-Barrier Shield did NOT replace original strategy stop losses. It wraps around them as an extra
layer of armor to shield options buyers from options-specific hazards:

1. Barrier 1 (Spot-Based SL) = The Original Strategy Stop Loss: Tracked exclusively on the underlying Cash Index Spot
Chart (e.g. NIFTY 50 Spot), NOT the option premium. Why? Market makers frequently widen option bid-ask spreads during
brief volatility spikes. Spot-based tracking guarantees market makers cannot hunt your stop loss.

2. Barrier 2 (45-Minute Theta Decay Clock) = The Anti-Decay Shield: In options buying, if the market consolidates in a flat
5-point range for 45 minutes, spot SL is never touched, but theta decay silently eats away 15% to 25% of your premium.
Barrier 2 exits stagnant trades at scratch or breakeven to preserve capital.

3. Barrier 3 (-25% Emergency Floor) = The Flash Crash Airbag: If an unexpected black-swan shock or gap-down occurs

before the spot chart can react, this hard floor cuts the position immediately to prevent open-ended drawdown.

6. Risk Sizing, Circuit Breakers & Adaptive Recovery Mode

A. Pre-Trade Dynamic Risk Sizing (Breathing Room Guarantee):
To give all 3 simultaneous trades full freedom to breathe through market manipulation wicks without premature exits, risk scales

dynamically:

« 1 Active Trade: Sized to risk strictly 2.0% (Rs. 2,000 max loss on Rs. 1,00,000 base).
« 2 Active Trades: Sized to risk strictly 1.5% each (Rs. 1,500 each; total worst-case Rs. 3,000).

* 3 Active Trades: Sized to risk strictly 1.0% each (Rs. 1,000 each; total worst-case Rs. 3,000).
The Advantage: All 3 trades hold their genuine structural chart SLs. Even if all 3 fail completely, total loss is mathematically

locked at exactly -3.0% without needing any awkward mid-flight emergency stop!
B. Realized Daily Stop (-3.0%) vs. Floating Drawdown:

The engine NEVER Kkills running trades on temporary floating drawdowns. Market makers love to print a 2-minute shakeout
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wick to flush out weak retail stops. Our engine respects structural chart levels; if the wick bounces, your trades remain alive and
rally to target. The -3.0% Circuit Breaker applies strictly to REALIZED (settled) closed losses, halting new entries once Rs.
3,000 of closed losses have occurred.

C. The Adaptive Recovery Mode Protocol:
What if morning chop hit -3% loss, but at 13:30 PM an explosive, clean institutional breakout develops that could turn the entire
day from red to green? We do NOT use a dumb, permanent lockout. We deploy the quantitative 4-pillar recovery protocol:

1. Mandatory 60-Minute Cool-Off: The engine quarantines itself for 60 minutes after a -3% day stop, allowing the chop cycle
to completely exhaust.

2. Afternoon 'Super-Filter' Gate (Post-13:00 IST): The engine unlocks only if volume is >= 2.0x 20-bar average, CVD shows
decisive institutional absorption, and price cleanly aligns with the 9/20 EMA band and Session VWAP.

3. Half-Risk Sizing (0.75% / Rs. 750): Sized defensively. A 1:3 R:R runner recovers +Rs. 2,250 (cutting day loss to -Rs. 750,
practically flat!). If it fails, day loss is capped at -3.75% (-Rs. 3,750 absolute hard ceiling, keeping 96.25% of capital safe).

4. Independent MCX Commodity Session: The morning equity lock NEVER restricts the evening MCX session (17:30 -
23:00 IST). Independent Crude Oil & Gold Mini trends regularly turn a red daytime session into a net green 24-hour cycle.

CONFIDENTIAL & PROPRIETARY — Personal Reference Record | FYERS Client ID: XA****2 Page 4 of 5



VD FYERS Trading Intelligence — Master Live Trading Execution Blueprint (v3.0)

7. Automated Weekly Performance & Strategy Philosophy Audit

To provide continuous, transparent accountability, an automated audit service (scripts/generate_weekly_evaluation_report.py)
runs autonomously on the 24/7 VPS every Saturday at 10:00 AM IST. It evaluates:

« Full Ledger Audit: Comprehensive win/loss accounting across NIFTY, SENSEX, BANK NIFTY, CRUDE OIL, and GOLD

MINI.

« Exit Reason Breakdown: Percentage of Target Hits vs. Spot SL Hits vs. Breakeven Stops vs. 45-Min Theta Exits vs.

Emergency Floor Cuts.

 Friction Accounting: Exact gross PnL, statutory exchange/brokerage charges, and 30% tax provisions.

* Philosophy vs. Market Reality Check: Explores whether our core hypotheses (liquidity sweep bounces, discount zone
entries, POC reversion) held true in the face of unexpected macro volatility.

« Instant Delivery: Persists a complete markdown audit report in reports/weekly evaluations/ and broadcasts an executive
debrief directly to your personal Telegram (@FyersAntigravity bot).

8. Monday Market Open Schedule & Live Activation Sequence

As officially authorized, Monday will execute a 1-Day Full Live Shadow Dry-Run before live real-money order routing

commences:

Time (IST) Scheduled Event System / Engine Behavior Trader Action

08:30 AM Automated Headless FYERS
Daily TOTP Login
09:00 AM MCX Pre-Market Tick Check
09:15 AM NSE/BSE Indian Market Open
11:30 AM Midday Observation Gate Active
15:30 PM Daytime Equity Session Close
17:30 PM MCX Commodity Session Active
23:00 PM MCX Session Close & Final

Audit

VPS daemon generates TOTP via pyotp, completes
API v3 handshake, caches token, dispatches
Telegram alert.

Live tick ingestion check for MCX Crude Oil ($CL=F).

Autonomous Opportunity Queuing active on NIFTY,
SENSEX, BANK NIFTY. Max 3 concurrent positions,
30% cash sizing.

Low-volume filter active; only >= 1.5x volume trades
accepted.

Reconcile daytime net PnL; rollover realized profits
to MCX commodity pool.

Strategy 1B active on MCX Crude Oil & Gold Mini.
Independent commodity trends evaluated until 23:00
IST.

Generate full 1-day dry-run metrics. Flip safety lock
to LIVE ORDER ROUTING for Tuesday morning.

Verify Telegram login alert.

None.

Observe live cockpit at
100.95.37.88:8080.
None.

Review daytime performance.

Review evening trade alerts.

Review final report. System
ready for live money.

OPERATIONAL SIGN-OFF & COMMITMENT:

user on October 4, 2026.

This document constitutes the binding architectural, execution, and risk blueprint for the VD FYERS Trading Intelligence platform. All
algorithms operate under strict mathematical edge, zero fabrication, and authentic exchange feeds. Authorized for Live Execution by
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