
D0 · Diagnostic

seen data; discovery only

D1 · Calibration

fit necessary error and
execution components

D2 · Rule selection

registered candidates;
complete trial ledger

D3 · Locked forward

no tuning; score selected
and all candidates

Purge overlapping label intervals and lookback leakage; resample shared asset/event/time blocks together; NA remains NA.

Evaluation separates discovery, calibration, selection and final forward scoring

Source: prospective evaluation protocol. D3 is a design requirement, not a claim that such a final sample has already been completed.


