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1. Executive Summary

MTX TraderlLab is a UK-based quantitative technology and research company focused on the development of
systematic trading infrastructure, analytical tools and risk-oriented technology solutions for professional and
institutional market participants.

The company operates at the intersection of quantitative research, trading system development, risk analytics,
money management modelling and operational technology. Its work is centred on the design, testing, validation
and monitoring of systematic trading frameworks, with a particular focus on daily-frequency quantitative
processes, multi-asset research, portfolio-level risk control and disciplined drawdown management.

MTX TraderLab has developed a proprietary quantitative ecosystem designed to support the research, evaluation
and operational monitoring of systematic trading strategies. The ecosystem combines historical data processing,
strategy research, backtesting, risk validation, performance analytics, signal generation, reporting and
infrastructure controls.

The company’s institutional positioning is based on a technology-first approach. MTX TraderLab does not present
itself in this document as an investment fund, discretionary investment manager, financial adviser, broker,
custodian or public investment product provider. Its core role is the development of proprietary quantitative
research, trading technology and analytical infrastructure that may support professional counterparties in
understanding, evaluating and operating systematic trading models.

Institutional scope

This Corporate Profile is intended to provide a high-level institutional overview of MTX TraderLab. It is not
intended to disclose proprietary model logic, signal rules or confidential trading methodology.

2. Company Snapshot

Institutional name MTX TraderLab

Legal name MTX Trader Lab Ltd

Company number 11944448

Jurisdiction England and Wales

Company type Private Limited Company

Company status Active

Incorporation date 13 April 2019

Registered office 6 Westmoreland Street, Harrogate, United Kingdom, HG1 5AT

Principal business activity ~ Business and domestic software development

SIC code 62012

Share class Ordinary shares
Issued share capital 1,000 ordinary shares
Document classification Public
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Website mtxtraderlab.com

Contact email info@mtxtraderlab.com

MTX TraderlLab is incorporated under the laws of England and Wales and maintains its corporate registration with
Companies House. The company’s principal business activity is aligned with software development, technology
infrastructure and the creation of analytical systems.

3. Corporate Purpose

MTX TraderLab was established to develop technology and analytical infrastructure for the systematic study of
financial markets.

The company’s purpose is to design and maintain quantitative systems capable of supporting professional-grade
analysis of trading strategies, risk models, portfolio behaviour and money management frameworks. Its
development activity is focused on building robust, explainable and controlled technology components rather
than discretionary trading opinions.

e quantitative trading system design e portfolio-level risk analytics
¢ systematic strategy research * money management and position sizing models
¢ data processing and historical market database e drawdown control frameworks

management ¢ performance reporting and monitoring tools
 daily-frequency signal generation infrastructure » operational technology for professional users

¢ backtesting and simulation environments
o strategy validation and robustness testing

MTX TraderLab’s research and technology are designed to support a disciplined investment process in which
trading decisions are derived from structured models, validated data, measurable rules and predefined risk
parameters.

4. Institutional Positioning

MTX TraderLab positions itself as a quantitative technology and research infrastructure company serving the
institutional and professional segment of the financial markets.

Institutional Operating Pillars

Quantitative Trading Risk Money Operational
Research Technology Management Management Monitoring
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4.1 Quantitative Research

MTX TraderLab develops systematic research methodologies aimed at identifying, testing and validating market
behaviours through historical data, statistical evidence, model-based rules and structured validation procedures.

4.2 Trading Technology

The company builds technology components for the operational management of quantitative strategies, including
data pipelines, signal generation engines, monitoring dashboards, reporting tools and controlled batch processes.

4.3 Risk Management

Risk management is embedded in the research and operational workflow. Particular attention is given to
drawdown control, exposure management, margin usage, position sizing, stop mechanisms and strategy-level
deactivation rules.

4.4 Money Management

MTX TraderLab designs money management frameworks intended to translate model outputs into controlled
position sizing decisions. The objective is to ensure that capital allocation is consistent with risk tolerance,
available capital, expected volatility, margin requirements and portfolio-level constraints.

4.5 Operational Monitoring

The company’s infrastructure is designed to monitor data quality, process execution, trading signals, portfolio
behaviour and risk metrics on a recurring basis. This supports a structured and auditable operating environment.

5. Quantitative System Overview

MTX TraderLab has developed a proprietary quantitative system architecture designed for the research, testing
and monitoring of systematic trading strategies.

The system is not based on discretionary market views. It is structured around rules, historical validation, risk
constraints and measurable trading logic. The quantitative framework is designed to evaluate strategies across
multiple instruments, asset classes and market regimes.

e market data collection and validation e performance and risk analysis

¢ historical data storage o strategy-level monitoring

e strategy logic implementation e portfolio aggregation

* systematic signal generation * money management calculation

¢ backtesting and historical simulation e reporting and institutional review outputs

The system has been designed with a particular focus on daily-frequency workflows. This allows for structured
end-of-day processing, controlled data validation, lower operational complexity compared with high-frequency
environments, and more transparent review of signals, positions and risk metrics.

6. Research Methodology

MTX TraderLab applies a systematic research process designed to reduce discretionary bias and improve the
reliability of model evaluation.

6.1 Data Integrity

Historical market data must be collected, validated, cleaned and stored in a controlled environment before being
used for research or production analysis. Data quality is considered a core component of model reliability.
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6.2 Rule-Based Strategy Design

Strategies are developed through predefined rules. Each model must be explainable in terms of entry logic, exit
logic, risk controls, capital allocation rules and operational constraints.

6.3 Historical Testing

Strategies are tested across long historical periods where data is available. Historical testing is used to evaluate
behaviour under different volatility regimes, market cycles, drawdown phases and trend conditions.

6.4 Robustness Analysis

The company’s research process gives particular importance to robustness. A strategy should not depend on a
narrow set of fragile parameters. The analysis of parameter stability, sensitivity, out-of-sample behaviour and
regime dependency is an essential part of the validation process.

6.5 Risk-Adjusted Evaluation

Performance is not evaluated only through return. MTX TraderLab focuses on risk-adjusted performance
measures, including drawdown, volatility, capital efficiency, profit factor, average trade behaviour, recovery profile
and portfolio contribution.

6.6 Adaptive Indicators

Where relevant, the research process may include adaptive indicators. The objective is to study how market
behaviour changes over time and whether specific structural tendencies remain statistically relevant under
different regimes.

7. Technology and Infrastructure

MTX TraderlLab’s technology infrastructure is designed to support quantitative research, systematic data
processing and daily operational monitoring.

Technology Infrastructure

Python SQL Server Daily Pipeline Monitoring
Quantitative research Historical database End-of-day processing Dashboards
Backtesting Data validation Controlled batches Risk engines
Model logic Structured storage Repeatable workflow Exception handling

The company’s technology stack is based on professional software development standards and includes:

¢ Python-based quantitative research components e analytical dashboards

¢ SQL Server data infrastructure e risk and performance engines

e structured historical market data management e controlled reporting modules

¢ automated daily processing workflows * logging, monitoring and exception handling
e daily-frequency infrastructure procedures

MTX TraderLab | MTX Trader Lab Ltd | Company No. 11944448 | MTX- CORP-001 | Version 1.0 | Public 6



HMTX

The infrastructure is designed to support the full lifecycle of a quantitative model: from research and historical
analysis to production monitoring, reporting and operational review.

The daily operating model allows MTX TraderLab to maintain a clear separation between data acquisition,
research logic, signal generation, risk validation and reporting. This separation improves maintainability,
auditability and operational control.

8. Risk Management Philosophy

MTX TraderLab considers risk management a central part of any systematic trading framework.

The company’s risk philosophy is based on the principle that a quantitative system must not only identify potential
trading opportunities, but also define when exposure should be reduced, suspended or avoided.

Risk Management Architecture

Portfolio-Level Risk Aggregate exposure, concentration and correlation control

Strategy-Level Risk Drawdown, trade distribution and stop behaviour

Margin and Leverage Awareness Margin usage consistent with available capital

Position Sizing Controlled sizing according to risk and capital

Suspension Logic Rules to reduce or suspend activity under adverse conditions

8.1 Strategy-Level Risk

Each strategy must be evaluated independently in terms of expected drawdown, trade distribution, volatility, loss
frequency, stop behaviour and capital requirements.

8.2 Portfolio-Level Risk

Strategies must also be evaluated as part of a broader portfolio. Correlation, overlapping exposures,
concentration, capital usage and aggregate drawdown are key factors in portfolio construction.

8.3 Margin and Leverage Awareness

Particular attention is given to margin usage and leverage control. The use of capital must remain consistent with
the available balance, instrument characteristics, volatility and portfolio-level risk budget.

8.4 Drawdown Control

Drawdown is treated as one of the most important indicators of system stability. MTX TraderLab’s research
and monitoring process is focused on limiting the probability of uncontrolled deterioration of the equity
curve.

8.5 Position Sizing

Position sizing must be consistent with both the risk profile of the strategy and the capital allocated to the system.
MTX TraderLab’s approach favours controlled and measurable position sizing over aggressive exposure scaling.

8.6 Strategy Suspension Logic

A systematic framework should include rules to reduce or suspend activity when market behaviour becomes
inconsistent with the model’s expected operating conditions. This may include volatility filters, trend filters,
drawdown thresholds, equity curve controls or other predefined risk conditions.
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9. Money Management Approach

The money management framework developed by MTX TraderLab is designed to translate strategy signals into
controlled capital allocation decisions.

The objective is not simply to maximise trade size, but to align exposure with:

e available capital e strategy confidence

* margin requirements  portfolio concentration

e historical drawdown o expected risk contribution
¢ instrument volatility e operational constraints

A professional money management process must consider both individual strategy behaviour and total portfolio
exposure. For this reason, MTX TraderLab’s approach is based on the interaction between strategy-level metrics
and global portfolio-level controls.

The framework may include dynamic sizing rules, capital allocation limits, margin-based constraints, risk scoring,
drawdown filters and progressive exposure reduction mechanisms.

10. Operational Model

MTX TraderLab follows an operating model designed around structured daily processing and recurring validation.

Daily Operating Workflow

01 02 03 04 05 06 07 08
Market Data Validation Datab. Strategy Risk Signal Reporting Monitoring
Update Calculation Validation Generation

Structured end-of-day processing with controlled validation and monitoring.

Each stage is designed to reduce operational ambiguity and improve the quality of the final analytical output.

¢ consistency of data sources ¢ controlled system updates

 repeatability of calculations ¢ separation between research and production logic
e traceability of outputs e monitoring of relevant risk and performance

* exception detection indicators

This approach is intended to support professional review and institutional due diligence.

11. Governance and Corporate Structure

MTX TraderLab is governed through its UK private limited company structure.
The company has two active directors: Giovanni Frisina and Fabrizio Spagna.

The company’s corporate governance framework is based on a compact and direct decision-making structure,
suitable for a technology-driven company focused on proprietary development, quantitative research and
operational infrastructure.
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The company’s Articles of Association are based on the Model Articles for Private Companies Limited by Shares.
These articles cover directors’ powers and responsibilities, decision-making by directors, appointment of
directors, shares and distributions, shareholders’ decisions, administrative arrangements, indemnity and
insurance.

The governance structure supports efficient operational control, clear accountability and direct oversight of the
company’s technology and research activities.

12. Role of MTX TraderLab

MTX TraderLab’s role is to develop, maintain and provide quantitative technology, research infrastructure and
analytical tools.

e quantitative research assessment e risk analytics

o strategy analysis » performance reporting

e technology development e operational monitoring

e signal infrastructure e institutional due diligence documentation

¢ money management modelling

This document does not describe MTX TraderLab as a regulated investment manager, financial adviser, broker,
custodian, fund operator or public investment product provider.

Any relationship with institutional counterparties must be assessed on the basis of the relevant contractual,
regulatory and operational framework applicable to the specific engagement.

13. Documents Available for Institutional Review

MTX TraderLab maintains or may provide, where appropriate, corporate and institutional documentation
supporting counterparty review and due diligence.

Public or corporate documents may include:

¢ Corporate Profile e Company Information Extract

e Certificate of Incorporation ¢ General Risk Disclosure

o Certificate of Good Standing » Backtested and Simulated Performance Disclosure
e Articles of Association ¢ Website Legal Notice

Additional documents may be made available to professional or institutional counterparties subject to
qualification, confidentiality restrictions or non-disclosure arrangements. These may include:

e Quant System Overview e Historical Performance Report

¢ Risk and Money Management Framework ¢ Risk Metrics Report

¢ Operational and Technology Due Diligence e |nstitutional Due Diligence Pack
Summary

e Strategy or Signal Factsheet

14. Institutional Communication Principles

MTX TraderLab aims to maintain a clear, conservative and institutional communication standard.
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¢ no document should be read as a guarantee of e technical descriptions must not be interpreted as
future performance investment recommendations

e historical performance, where shown, must be ¢ proprietary methodology may be summarised
clearly identified and contextualised without disclosing confidential model logic

e simulated or backtested results must be clearly e institutional counterparties should conduct their
distinguished from live results own independent review before relying on any

system, model oranalytical output

MTX TraderLab’s documentation is designed to support transparency, professional review and structured due
diligence.

15. Legal and Regulatory Notice

This document is provided for informational and institutional communication purposes only.

It does not constitute, and should not be interpreted as, an offer to the public, a solicitation, an invitation to invest,
an investment recommendation, financial advice, portfolio management advice, tax advice or legal advice.

MTX TraderLab does not guarantee any investment result, trading outcome, level of return, level of drawdown,
risk reduction, capital preservation or future performance.

Trading financial instruments, including futures, options, derivatives, foreign exchange products and other
leveraged or margin-based instruments, involves substantial risk of loss. Market conditions may change rapidly
and historical behaviour may not repeat in the future.

Any performance information, research output, model description, analytical result or system overview must be
assessed together with the relevant assumptions, limitations, data sources, fees, transaction costs, liquidity
constraints, execution conditions and risk factors.

Professional and institutional counterparties should conduct their own independent analysis and seek appropriate
professional advice before entering into any commercial, technological, analytical or investment-related
relationship.
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16. Contact Information

MTX TraderLab

6 Westmoreland Street

Harrogate
United Kingdom
HG1 5AT

Website: mtxtraderlab.com
Email: info@mtxtraderlab.com
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