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THEORY (Validation)

Profit Target: +2.0R
Stop Loss: -1.0R
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REALITY (Psychology)

Early Exit (Fear): +1.1R

Slippage / Delay: -1.2R
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New Purpose: To know
how the strategy breaks.
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PROBLEM (Gap) SOLUTION (Action)

Regime Change (tBiZDZ1t) Multi-year Testing (f88(1&FE 7 X )

RR Discrepancy (RRD X L) Track Realized RR (£IZRRMDECHF)
Slippage/Spread (EEE) Worst-case Calculation (& L &6 DE1H)
Execution (f9EIRER) Forward Testing (7 #7— R T X )

Curve Fitting (8% &z&E1k) Know how it breaks (3N A% %13)
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