
APEX Strategy P&L  |  2026-08-17

ID Strategy Side Entry
time Entry
(INR) Exit
time Exit
(INR) Exit reason Gross
PNL CE
PnL PE
PnL Net
PNL

S01IRON DAWN · Locked 9:16 ATM Straddle (combined 20% SL)SHORT

S02MORNING REAPER · 9:30 ATM Straddle (30% leg)SHORT

S03TWIN SICKLE · 9:30 ATM Straddle (20% combined)SHORT

S04MIDDAY MOLT · Theta Harvester (11:00-14:30)SHORT 11:18:00 +110 14:30:00 +110 TIME_EXIT -29 -19 -10 -140

S05GHOST DELTA · Delta-Neutral Futures-Hedged StraddleSHORT

S06TWIN FANG · Rs20 Strangle · Double SL · NO target · 3:15SHORT 09:15:00 +36 15:15:00 +34 TIME_EXIT +114 +448 -335 +14

S07TWIN FANG PRIME · Rs20 Strangle · Double SL · 50% target · 3:15SHORT 09:15:00 +36 15:15:00 +34 TIME_EXIT +114 +448 -335 +14

S08GUILLOTINE · Expiry Special · 3PM Collapse (half of high)SHORT

S09PHOENIX · Expiry Special · 3PM Settlement ReclaimSHORT 15:00:00 +110 15:29:00 FORCE_EXIT +0 +0 +0 -111

S10BLOODHOUND · 2:15 Momentum ChaserLONG

S11BARGAIN HUNTER · Cheapest-ATM Pullback (10% buffer + 10% SL)SHORT

S12NOMAD · Dynamic Cheapest-ATM MigrationSHORT

S13STAIRCASE · Hourly Laddered Cheapest-ATM (anchor-gated) · exit=14:30SHORT

S13STAIRCASE · Hourly Laddered Cheapest-ATM (anchor-gated) · exit=14:45SHORT

S13STAIRCASE · Hourly Laddered Cheapest-ATM (anchor-gated) · exit=15:00SHORT

S14AFTERSHOCK · Post-Event IV-Crush PlaySHORT

S15STORM RIDER · VIX Expansion Long StraddleLONG

S16CHAMELEON · Vol-Switch Straddle (short<->long)SHORT

S17WIDE NET · 25-Delta Short Strangle (low VIX)SHORT 09:45:00 +48 15:15:00 +49 TIME_EXIT -39 +442 -481 -141

S18SHIELD WALL · Asymmetric Strangle Hedge (anti-whipsaw)SHORT

S19FORTRESS · Tuesday Iron Fly (ELM shield)SHORT

S20ROLLING FORTRESS · Rolling Tuesday Iron FlySHORT 11:18:00 +85 14:00:00 +86 TIME_EXIT -16 -8 -8 -224

S21 ENTRY-TIME sweep · entry=09:15SHORT

S21 ENTRY-TIME sweep · entry=09:20SHORT

S21 ENTRY-TIME sweep · entry=09:30SHORT

S21 ENTRY-TIME sweep · entry=09:45SHORT



S21 ENTRY-TIME sweep · entry=10:30SHORT 11:18:00 +110 15:10:00 +110 TIME_EXIT -29 -19 -10 -140

S22STOP-LOSS sweep · sl_level=15,sl_type=PER_LEG_PCTSHORT

S22STOP-LOSS sweep · sl_level=15,sl_type=COMBINED_PCTSHORT

S22STOP-LOSS sweep · sl_level=20,sl_type=PER_LEG_PCTSHORT

S22STOP-LOSS sweep · sl_level=20,sl_type=COMBINED_PCTSHORT

S22STOP-LOSS sweep · sl_level=25,sl_type=PER_LEG_PCTSHORT

S22STOP-LOSS sweep · sl_level=25,sl_type=COMBINED_PCTSHORT

S22STOP-LOSS sweep · sl_level=30,sl_type=PER_LEG_PCTSHORT

S22STOP-LOSS sweep · sl_level=30,sl_type=COMBINED_PCTSHORT

S22STOP-LOSS sweep · sl_level=40,sl_type=PER_LEG_PCTSHORT

S22STOP-LOSS sweep · sl_level=40,sl_type=COMBINED_PCTSHORT

S22STOP-LOSS sweep · sl_level=50,sl_type=PER_LEG_PCTSHORT

S22STOP-LOSS sweep · sl_level=50,sl_type=COMBINED_PCTSHORT

S23 EXIT-TIME sweep · exit=12:00 SHORT

S23 EXIT-TIME sweep · exit=13:00 SHORT

S23 EXIT-TIME sweep · exit=14:00 SHORT

S23 EXIT-TIME sweep · exit=14:30 SHORT

S23 EXIT-TIME sweep · exit=15:00 SHORT

S23 EXIT-TIME sweep · exit=15:10 SHORT

S24TARGET sweep (book-and-go) · target_level=25SHORT

S24TARGET sweep (book-and-go) · target_level=40SHORT

S24TARGET sweep (book-and-go) · target_level=50SHORT

S24TARGET sweep (book-and-go) · target_level=60SHORT

S24TARGET sweep (book-and-go) · target_level=75SHORT

S25HEDGE-DISTANCE sweep · hedge=NONESHORT 09:30:00 +88 15:10:00 +90 TIME_EXIT -127 -63 -63 -337

S25HEDGE-DISTANCE sweep · hedge=WING_100SHORT 09:30:00 +88 15:10:00 +90 TIME_EXIT -127 -63 -63 -337

S25HEDGE-DISTANCE sweep · hedge=WING_200SHORT 09:30:00 +88 15:10:00 +90 TIME_EXIT -127 -63 -63 -337

S25HEDGE-DISTANCE sweep · hedge=WING_300SHORT 09:30:00 +88 15:10:00 +90 TIME_EXIT -127 -63 -63 -337

S26 RE-ENTRY after SL SHORT

S27CLOSING BELL · Everyday 3PM ATM Sell (50% SL)SHORT



TOTAL (11 traded) -2076

Stood aside (45): S01 no setup / insufficient data today | S02 no setup / insufficient data today | S03 no setup / insufficient data today | S05 regime mismatch: needs DTE2/DTE3/DTE4, day=DTE1/RANGE/VIX_LT_12/VIX_LT_14 | S08 regime mismatch: needs DTE0_TUE, day=DTE1/RANGE/VIX_LT_12/VIX_LT_14 | S10 regime mismatch: needs DTE0_TUE, day=DTE1/RANGE/VIX_LT_12/VIX_LT_14 | S11 no setup / insufficient data today | S12 migrations 1 < 2 | S13 handler: LADDER pending (P2 follow-up) | S13 handler: LADDER pending (P2 follow-up) | S13 handler: LADDER pending (P2 follow-up) | S14 regime mismatch: needs EVENT_DAY, day=DTE1/RANGE/VIX_LT_12/VIX_LT_14 | S15 regime mismatch: needs EVENT_DAY/VIX_GT_18, day=DTE1/RANGE/VIX_LT_12/VIX_LT_14 | S16 no setup / insufficient data today | S18 no setup / insufficient data today | S19 regime mismatch: needs DTE0_TUE/VIX_GT_18, day=DTE1/RANGE/VIX_LT_12/VIX_LT_14 | S21 no setup / insufficient data today | S21 no setup / insufficient data today | S21 no setup / insufficient data today | S21 no setup / insufficient data today | S22 no setup / insufficient data today | S22 no setup / insufficient data today | S22 no setup / insufficient data today | S22 no setup / insufficient data today | S22 no setup / insufficient data today | S22 no setup / insufficient data today | S22 no setup / insufficient data today | S22 no setup / insufficient data today | S22 no setup / insufficient data today | S22 no setup / insufficient data today | S22 no setup / insufficient data today | S22 no setup / insufficient data today | S23 no setup / insufficient data today | S23 no setup / insufficient data today | S23 no setup / insufficient data today | S23 no setup / insufficient data today | S23 no setup / insufficient data today | S23 no setup / insufficient data today | S24 no setup / insufficient data today | S24 no setup / insufficient data today | S24 no setup / insufficient data today | S24 no setup / insufficient data today | S24 no setup / insufficient data today | S26 no setup / insufficient data today | S27 no setup / insufficient data today

Generated by APEX STRADDLE LAB  |  2026-08-17 17:08



Per-Leg Audit  |  2026-08-17

ID Leg Strike Entry t Entry SL placed Exit t Exit Leg PnL

S04 CE 24350 11:18:00 +49 +64 14:30:00 +49 -19

S04 PE 24350 11:18:00 +60 +79 14:30:00 +61 -10

S06 CE 24500 09:15:00 +17 15:15:00 +10 +448

S06 PE 24250 09:15:00 +19 15:15:00 +24 -335

S07 CE 24500 09:15:00 +17 15:15:00 +10 +448

S07 PE 24250 09:15:00 +19 15:15:00 +24 -335

S09 CE 24350 15:00:00 +49 15:29:00 +49 +0

S09 PE 24350 15:00:00 +60 15:29:00 +60 +0

S17 CE 24500 09:45:00 +17 15:15:00 +10 +442

S17 PE 24300 09:45:00 +31 15:15:00 +38 -481

S20 CE 24350 11:18:00 +49 14:00:00 +43 -8

S20 PE 24350 11:18:00 +60 14:00:00 +43 -8

S21 CE 24350 11:18:00 +49 +64 15:10:00 +49 -19

S21 PE 24350 11:18:00 +60 +79 15:10:00 +61 -10

S25 CE 24400 09:30:00 +44 15:10:00 +45 -63

S25 PE 24400 09:30:00 +73 15:10:00 +45 -63

S25 CE 24400 09:30:00 +44 15:10:00 +45 -63

S25 PE 24400 09:30:00 +73 15:10:00 +45 -63

S25 CE 24400 09:30:00 +44 15:10:00 +45 -63

S25 PE 24400 09:30:00 +73 15:10:00 +45 -63

S25 CE 24400 09:30:00 +44 15:10:00 +45 -63

S25 PE 24400 09:30:00 +73 15:10:00 +45 -63


