CRUDE TRADER | INDEX QUANT SOC

Standard Operating Criteria & Rules: Aligned to Actual TUESDAY WEEKLY EXPIRY

TUESDAY EXPIRY ARCHITECTURE

Account Base: ¥2,50,000

TESTED 2-MONTH ROI

+33% to +45%

87.5% to 100% Win Rate across cycles

SEBI CONTRACT CYCLE

MARGIN BLOCKED (2 LOTS)

48k - 388k

Leaves X1.62L — ¥2.02L Safe Cash Reserve

WEEKLY CONTRACT CYCLE

Wed - Tue

Wednesday Morning Entry | Tuesday Expiry

] Tuesday Expiry Execution Windows (2 Clear Models)

Option A: Full 5-Day Weekly Cycle (Wednesday 09:30

AM Entry)

e Entry: Wednesday 09:30 AM right as new contract liquidity
opens.

e Holding: Wed — Thu — Fri = Mon — Tue (5 trading days).

e Edge: Captures maximum full weekly premium (~120-135
pts on Nifty).

e Exit: Tuesday expiry (or book earlier if 80% decay hit on
Monday/Tuesday).

1. NIFTY 10-Delta Iron Condor (Wednesday — Tuesday Expiry)

Strike Selection Formula (Wednesday 09:30 AM):

e Expected Move: Spot x (India VIX / 100) x V(5 / 365).

e Short Call Strike: Spot + 1.4 x Expected Move (round to
50).

e Call Wing: Short Call + 150 pts (Buy Call Protection).

e Short Put Strike: Spot - 1.4 x Expected Move (round to
50).

e Put Wing: Short Put - 150 pts (Buy Put Protection).

2. NIFTY Trend-Filtered Credit Spreads (Top Performer)

Directional Selection on Wednesday 09:30 AM:

¢ Trend Gate: If Wednesday Open > Previous 5-day
SMA/Close: Bullish. Else Bearish.

e Bullish Trend: Deploy Bull Put Spread (Sell OTM Put @
Spot - 1.1x ExpMove; Buy Wing @ Short Put - 150 pts).

e Bearish Trend: Deploy Bear Call Spread (Sell OTM Call @
Spot + 1.1x ExpMove; Buy Wing @ Short Call + 150 pts).

CRUDE TRADER Institutional SOC — Tuesday Expiry Cycle

Option B: 24-Hour Hyper-Theta Melt (Monday 09:30 AM

Entry)

e Entry: Monday 09:30 AM (DTE = 1 Day to Tuesday Expiry).

e Holding: Monday morning to Tuesday 15:30 PM (Only 24—
30 hours!).

e Edge: Zero Weekend Risk! Captures the steepest 1-DTE
gamma/theta melt.

e Tested Result: +349,789 in 2 months (87.5% Win Rate) in
just 24-hr holds.

WIN RATE: 87.5% | NET PNL: +%83,803

© Capital & Risk Governance (32.5L Account):

e Sizing: Strictly 2 Lots (130 Qty). Margin needed: ~%88,000.

e Liquid Buffer: ¥1,62,000 (65%) safe unencumbered cash.

e Target / Stop: Book at 85% decay or 50% max SL on net
credit.

e Safety: 150-pt wings cap maximum risk under any black
swan event.

WIN RATE: 100% | NET PNL: +%1,13,870

© Key Edge in Sideways / Trending Markets:

¢ If Market Stays in a Range: 100% Full Profit (OTM strike
decays to 0).

e If Market Trends in Favor: 100% Full Profit with zero
opposing leg drag.

e Margin: Only ~%48,000 for 2 lots (leaving 32.02L / 81% safe
cash buffer).
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CRUDE TRADER | REAL AUDITED TRADE LOGS

8 Full Cycles (Wednesday to Tuesday Expiry) | 27 Jul to 25 Sep 2026 | Starting Capital:

TUESDAY EXPIRY

%2,50,000 VERIFIED
[u] Trade Log: NIFTY 10-Delta Iron Condor (Wednesday Entry — Tuesday Expiry) — Net: +%83,802.65
Contract Cycle Strikes Traded (Short . . Net P&L Account
Spot M Credit  Exit R
(Wed — Tue Expiry) pot Wlove / Wings) redi it Reason (X) Balance
24650C / 23700P
1 gzlig(vzed?—;os- ;2;:2; T (Wings: 24800C / 1509 i:fszEACH(Ma”aged -8,018.50  %241,981.50
ue Expiry . 23550) pts b SL)
25150C / 24200P
2 2)513(1)_5 (V\Eled? - 08- ;22335 - (Wings: 25300C / 133.3 EXPIRY_THETA_WIN (85% +13,464.65 2255, 446.15
(Tue Expiry) . 24050P) pts Decay)
24950C / 24000P
3 (1)2-(1T2 (V\éed? : 08- ;jzgig - (Wings: 25100C / 152.4 EDXPIRY_THETA_WIN (85% +13,365.20 %268,811.35
ue expiry. . 23850P) pts ecay)
24600C / 23700P
4 (2)&53’-(1T9 (V\éed? : 08- ;2;25{(5) - (Wings: 24750C / 130.8 EDXPIRY_THETA_WIN (85% +13,188.40 %281,999.75
ue expiry, b 23550P) pts ecay)
24800C / 23900P
5 8513(2T6 (V\éed? —)» 09- ;ig:ig - (Wings: 24950C / 131.7 EDXPIRY_THETA_WIN (85% +13,287.85 2295,287.60
r .
ue Expiry 23750P) pts ecay)
24300C / 23400P
6 E))ZOTZ (V\Eled? - 09- 532225;? - (Wings: 24450C / 1:9.3 EDXPIRY_THETA_WIN (85% +13,022.65 %308,310.25
(Tue Expiry) ' 23250P) pts ecay)
23950C / 23050P
7 (1)289 (V\Eled? —)» 09- ;gﬁgg - (Wings: 24100C / 1:7.6 EDXPIRY_THETA_WIN (85% +12,834.80 %321,145.05
ue Expiry . 22900P) pts ecay)
23700C / 22700P .
8 09-16 (Wed? - 09- 232016 - (Wings: 23850C / 116.0 EXPIRY_THETA_WIN (85% +12,658.00 %333,803.05
22 (Tue Expiry) 23329.0 pts Decay)

22550P)

L] Trade Log: NIFTY Trend-Filtered Credit Spreads (Wednesday Entry — Tuesday Expiry) — Net: +%1,13,870.40

#

Contract Cycle (Wed —

Tue Expiry)
07-29 (Wed) — 08-04
(Tue Expiry)
08-05 (Wed) — 08-11
(Tue Expiry)
08-12 (Wed) — 08-18
(Tue Expiry)
08-19 (Wed) — 08-25
(Tue Expiry)
08-26 (Wed) — 09-01
(Tue Expiry)
09-02 (Wed) — 09-08
(Tue Expiry)

09-09 (Wed) — 09-15
(Tue Expiry)

09-16 (Wed) — 09-22
(Tue Expiry)

Type
Bull
Put

Bull
Put

Bear
Call

Bear
Call

Bull
Put

Bear
Call

Bear
Call

Bear
Call

Spot Move
24176.7 —
24614.9

24669.2 —
24471.7

244725 -
24154.9

241520 —»
24334.5

243420 -
24055.8

23858.0 —
23635.1

23522.0 -
23118.6

232016 -
23329.0

Legs Traded (Sell /
Buy Hedge)

Sell 23800 PE / Buy
23650 PE

Sell 24300 PE / Buy
24150 PE

Sell 24850 CE / Buy
25000 CE

Sell 24500 CE / Buy
24650 CE

Sell 24000 PE / Buy
23850 PE

Sell 24200 CE / Buy
24350 CE

Sell 23850 CE / Buy
24000 CE

Sell 23600 CE / Buy
23750 CE

Exit Reason

THETA_WIN (85%
Decay)

THETA_WIN (85%
Decay)

THETA_WIN (85%
Decay)

THETA_WIN (85%
Decay)

SL_PUT_BREACH
(50% SL)

THETA_WIN (85%
Decay)

THETA_WIN (85%
Decay)

THETA_WIN (85%
Decay)

Net P&L

+14,576

+14,874.

+14,753.

+14,554,

-8,823.

+14,377.

+14,178.

+13,979.
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Balance

X264,576.

X279,451.

X294,204.

%308,759.

%299,935.

%314,313.

X328,491.

%342,471.

Ll Trade Log: BANKNIFTY 10-Delta Iron Condor (Wednesday Entry — Tuesday Expiry) — Net: +%1,02,488.20
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Contract Cycle Strikes Traded (Short Net P&L Account

# M i i
(Wed — Tue Expiry) Spot Move / Wings) Credit  Exit Reason ) Balance
58300C / 56000P
1 8471(2: ((EV\éed?r—)» 08- 2;;(2)32 - (Wings: 58700C / 2?5.6 EDXPIRY_THETA_WIN (85% +14,405.60 2264, 405.60
XpPlI .
ue Expiny. 55600P) pts ecay)
58900C / 56700P
2 (1)515(0TS ((EV\éed?r—)» 08- ;zlg;_ - (Wings: 59300C / 2?9.1 EDXPIRY_THETA_WIN (85% +14,584.10 %278,989.70
XplI b
ue Expiny. 56300P) pts ecay)
58500C / 56300P
3 ?g-&ié\/\éid?rj 08- ;zg;i - (Wings: 58900C / 2?7.0 EXPIRY_THETA_WIN (85% +14,477.00 %293,466.70
piry ' 55900P) pts ecay)
58300C / 56200P
4 (2)2-(1T?JéV\éidi)r—)» 08- ;i?g; - (Wings: 58700C / 2?6.3 EXPIRY_THETA_WIN (85% +14,441.30 %307,908.00
piry ' 55800P) pts ecay)
58700C / 56600P .
5 8? ;6 (V\E/ed? ) 09 3;61(2)22 (Wings: 59100C / 2138.1 EXPIRYﬁTHETAfWIN (85% +14,533.10 %322,441.10
XpIr .
ue expiry 56200P) pts ecay)
58100C / 55900P
6 gz(oTz (V\E/ed? —)» 09- iégggg - (Wings: 58500C / 2?5.0 EXPIRYﬁTHETAfWIN (85% +14,375.00 %336,816.10
XpIr .
1e EXpiny. 55500P) pts ecay)
57600C / 55400P
7 ?2((_)'_?1((9V\éidl)r—)» 09- ggigig - (Wings: 58000C / 222.5 EXPIRYﬁTHETAfWIN (85% +14,247.50 %351,063.60
piry. ‘ 55000P) P ecay)
57200C / 54800P
8 09-16 (Wed? - 09- 56007.7 —» (Wings: 57600C / 280.0 EXPIRY_THETA_WIN (85% +14,120.00 %365, 183. 60
22 (Tue Expiry) 56215.6 54400P) pts Decay)
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