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1. Executive Summary

This Institutional Due Diligence Overview has been prepared by MTX TraderLab to provide a structured overview
of the principal areas that may be reviewed by institutional, professional and qualified counterparties when
evaluating MTX TraderlLab, its quantitative technology infrastructure, research framework, risk management
approach and related institutional documentation.

MTX TraderLab develops proprietary quantitative technology, systematic research infrastructure, trading analytics,
risk-oriented systems, money management frameworks and daily-frequency operational processes designed to
support the professional study and monitoring of systematic trading strategies.

This document is intended to support a clear and organised due diligence process. It does not constitute a full due
diligence pack, investment memorandum, regulated offering document, financial promotion, investment
recommendation or legal opinion.

The objective of this overview is to identify the key areas that a professional counterparty may reasonably review,
including corporate information, governance, quantitative research, system architecture, risk management,
money management, data quality, technology infrastructure, operational controls, reporting, backtesting
methodology, performance interpretation, legal disclosures and confidentiality procedures.

MTX TraderLab does not present itself in this document as an investment manager, financial adviser, broker,
custodian, fund operator or provider of a public investment product.

More detailed information may be made available only where appropriate and may be subject to qualification,
contractual restrictions, confidentiality obligations or non-disclosure arrangements.

2. Purpose of the Due Diligence Overview

The purpose of this document is to provide a structured reference framework for institutional due diligence.

Professional and institutional counterparties may need to evaluate MTX TraderLab across multiple dimensions
before entering into any commercial, technological, analytical, research-related or investment-related
relationship.

This document is designed to:

e define the principal areas of institutional review; e identify the main areas of quantitative,

e clarify the type of documentation that may technological, operational and risk-related
support due diligence; assessment;

e explain the distinction between public information e describe the role of disclosures and legal notices;
and confidential information; e establish a conservative communication standard

e support a transparent review of MTX TraderLab's for professional counterparties;

operating model;

This overview does not replace a counterparty's own due diligence process. Each professional or institutional
counterparty remains responsible for conducting its own independent assessment, including legal, regulatory,
operational, technological, risk and commercial review.

3. Scope of Institutional Review

The institutional review of MTX TraderLab may cover several areas, depending on the nature of the relationship,
the type of counterparty and the scope of the proposed engagement.

The due diligence process may include review of:

e corporate identity and company information; e data management and data quality processes;

e governance and corporate structure; e technology infrastructure;

e ownership and directorship information where e operational controls and monitoring;
appropriate; e backtesting and simulation methodology;
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e business activity and institutional positioning; e performance reporting standards;

e quantitative research methodology; e disclosure framework;

e systematic strategy development process; o |egal and regulatory positioning;

e risk management framework; e confidentiality and proprietary information
e money management and position sizing approach; safeguards;

The scope of review may vary depending on whether the counterparty is assessing MTX TraderLab as a technology
provider, research partner, analytical infrastructure developer, quantitative system provider, reporting framework
provider or potential strategic counterparty.

4. Corporate and Legal Documentation

Corporate and legal documentation is a core component of institutional due diligence.

Professional counterparties may review MTX TraderlLab's corporate identity, legal registration, company status,
registered office, business activity and basic governance structure.

Relevant corporate documentation may include:

e corporate profile; e registered office information;
e company registration information; e directorship information;

e certificate of incorporation; e share capital information;

e certificate of good standing, where available; e public corporate filings;

e articles of association; e website legal notices;

e company information extract; e privacy and cookie policies;

The purpose of corporate documentation is to confirm the legal identity of MTX TraderLab and provide a
transparent overview of its institutional profile.

Corporate documentation does not by itself represent an endorsement of any trading strategy, performance result,
technology output or investment process.

5. Quantitative Research Review

Quantitative research review focuses on the process used to design, test, validate and monitor systematic models.

MTX TraderLab's research process is based on structured analysis, historical data, model-based rules, risk-aware
evaluation and controlled quantitative workflows.

A professional review may consider:

e research objectives; e regime dependency review;

o model design principles; e out-of-sample considerations;

e rule-based strategy logic; e adaptive indicator review, where relevant;

e data preparation standards; e drawdown behaviour;

e historical testing procedures; e risk-adjusted evaluation;

e robustness analysis; e strategy stability across market environments;

e sensitivity analysis;

The objective of quantitative research review is not necessarily to disclose proprietary formulas, parameters or
internal model logic. Instead, the review may focus on whether the research process is structured, repeatable,
understandable, controlled and suitable for institutional evaluation.

Any deeper review of proprietary research logic may require confidentiality protections.
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6. System Architecture Review

System architecture review focuses on how the MTX Quant System is structured and how its different components
interact.

The MTX Quant System is designed as a modular framework supporting daily-frequency quantitative workflows,
including data processing, strategy logic, risk validation, money management, portfolio aggregation, reporting and
monitoring.

A system architecture review may consider:

e data layer; e reporting layer;

e research layer; e technology infrastructure;

e strategy logic layer; e operational workflow;

e risk management layer; e separation between research and production
e money management layer; components;

e portfolio monitoring layer; e monitoring and exception handling;

The objective of architecture review is to understand whether the system is organised in a way that supports
reliability, traceability, maintainability and controlled operation.

Public documentation may describe the architecture at a high level, while detailed implementation diagrams,
database structures, source code or proprietary workflows may remain confidential.

7. Risk and Money Management Review

Risk and money management review is one of the most important components of institutional due diligence.

MTX TraderLab treats risk management and money management as central parts of systematic trading
infrastructure, not as secondary overlays.

The review may consider risk controls at different levels:

e single-instrument level; e allocation level;
e strategy level; e margin and leverage level;
e portfolio level; e operational monitoring level;

A professional counterparty may review:

e drawdown monitoring; e position sizing methodology;

e capital allocation principles; e suspension and reduction logic;

e margin usage analysis; o risk flags;

e leverage awareness; e reporting outputs;

e exposure limits; e stress and scenario review;

e portfolio concentration controls; e governance of risk-related changes;

The purpose of this review is to understand how MTX TraderLab approaches risk measurement, exposure control
and capital allocation discipline.

Risk management cannot eliminate losses or guarantee capital preservation. It can only support a structured
process for identifying, monitoring and reducing risk under predefined conditions.

8. Data Management and Data Quality Review

e (Quantitative systems depend on the quality, consistency and e missing data checks;
integrity of data; e stale data checks;
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e Data management review may focus on how market data is e duplicate data checks;
collected, validated, stored, monitored and used within the e symbol and contract mapping;
quantitative process; e stress and scenario review;

e data sources; e governance of risk-related changes;

e historical market data management;
e data cleaning procedures;

Relevant review areas may include:

e futures contract handling; e auditability of historical updates;
e adjustment logic, where applicable; e data validation before signal generation;
e database consistency; e exception reporting;

Data quality issues may materially affect model outputs, backtesting results, risk metrics, signal generation and
reporting.
A professional due diligence review should therefore consider data quality as a core component of system
reliability.

9. Technology and Infrastructure Review

Technology and infrastructure review focuses on the software, databases, workflows and monitoring tools
supporting the MTX quantitative environment.

MTX TraderLab's infrastructure is based on professional software development principles and is designed to
support daily-frequency research, storage, analytics and operational monitoring.

A review may consider:

e Python-based quantitative components; e risk and money management modules;
e SQL Server data infrastructure; e |ogging and monitoring;

e historical database management; e exception handling;

e batch processing workflows; e system availability;

e dashboard and reporting tools; e operational traceability;

e analytical engines; e maintainability of software components;

The objective of technology review is to evaluate whether the infrastructure is sufficiently structured for
professional quantitative research and operational use.

Technology infrastructure may fail or behave unexpectedly. No system can guarantee continuous availability, error-
free processing or uninterrupted operation.

10. Operational Process Review

e Operational process review focuses on the e The MTX operating model is designed around daily-
procedures used to run, monitor and control frequency workflows and controlled end-of-day
the system; processing;

e data acquisition process; e data validation process;

e historical database update process; e strategy calculation process;

e risk validation process; e money management calculation process;

e signal generation process;

Operational review may consider:

e portfolio aggregation process; e reporting process;
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® monitoring process; e alerting and exception management;
e manual review points; e operational documentation;

The objective of operational review is to assess whether the process is repeatable, traceable, controlled and
suitable for institutional review.
Operational controls may reduce the probability of errors, but they cannot eliminate operational risk.

11. Backtesting and Performance Review

Back-testing and performance review focuses on how historical, simulated, hypothetical and non-live performance
information is produced, interpreted and disclosed.

MTX TraderLab may use back-testing and simulation as research and validation tools. Such results must be
interpreted with caution and in accordance with the relevant performance disclosure.

A review may consider:

e backtesting methodology; e treatment of futures rollovers;

e data sources and assumptions; e drawdown analysis;

e transaction cost assumptions; e risk-adjusted metrics;

e slippage assumptions; e robustness review;

e margin assumptions; e out-of-sample considerations;

e position sizing assumptions; e distinction between live and non-live results;
e portfolio aggregation assumptions; e limitations of simulated results.

Back-tested, simulated and hypothetical performance is not actual trading performance and does not guarantee
future results.

Performance-related information should be reviewed together with the relevant assumptions, limitations, data
sources, execution constraints, costs, liquidity conditions and risk factors.

12. Reporting and Monitoring Review

Reporting and monitoring review focuses on the outputs used to analyse, evaluate and supervise the system.

MTX TraderLab may produce reports or dashboards designed to support professional review of quantitative
strategies, risk metrics, exposures and performance behaviour.

A review may consider:

e strategy-level reports; e signal status;

e portfolio-level reports; e allocation status;

e risk metrics; e operational alerts;

e drawdown metrics; e data quality warnings;

® margin usage; e exception logs;

e exposure levels; e performance summaries;

e money management outputs; e institutional review outputs;

Reporting does not eliminate risk. It provides structured information that may support monitoring, review and due
diligence.

Professional counterparties should assess whether the reporting framework is suitable for their own review,
governance and oversight requirements.

13. Governance and Control Framework

Governance and control review focuses on how MTX TraderLab manages its corporate, technological,
operational and risk-related responsibilities.
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A professional counterparty may review:

e company governance; e risk review procedures;

e director responsibilities; e incident review;

e decision-making structure; e escalation procedures;

e document control; e confidentiality controls;

e version control; e approval of material changes;
e change management; e communication standards;

e operational review procedures;

The purpose of governance review is to understand whether there is a structured approach to decision-making,
documentation, review and control.
The governance structure should be assessed in relation to the nature, size and scope of MTX TraderLab's activity.

14. Documentation Available Upon Request

MTX TraderLab may provide certain documents to professional or institutional counterparties where appropriate.

Public institutional documents may include:

e Corporate Profile; e General Risk Disclosure;
e Quant System Overview; e Back-tested, Simulated and Hypothetical Performance Disclosure;
e Risk & Money Management e Institutional Due Diligence Overview;

Framework;

Additional documentation may be made available only where appropriate and may be subject to confidentiality
restrictions.
Such documentation may include:

e operational due diligence summary; e risk metrics report;

e technology infrastructure overview; e historical performance report;
e data management and data quality overview; e system workflow summary;

e performance reporting methodology; e technical review material;

e strategy or signal factsheet; e institutional due diligence pack;

The availability of additional documentation may depend on the nature of the counterparty, the purpose of the
review, applicable confidentiality arrangements and the scope of the proposed relationship.

15. Confidentiality and Proprietary Information

MTX TraderLab's systems, models, research processes, indicators, scoring logic, allocation methods, software
components, database structures, internal procedures and trading-related methodologies may contain
proprietary and confidential information.

Public documentation is designed to provide institutional transparency at a high level without disclosing
proprietary intellectual property.

MTX TraderLab does not generally disclose:

e source code;

e proprietary formulas;
e model parameters;

e signal thresholds;

e ranking rules;

e allocation formulas
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Detailed information may be made available only under appropriate confidentiality conditions, including non-
disclosure agreements, contractual limitations or restricted due diligence procedures.

16. Counterparty Review Responsibility

Institutional and professional counterparties are responsible for conducting their own independent review.

Such review may include:

e corporate due diligence; e performance review;

e legal due diligence; e risk review;

e regulatory review; e data review;

e operational due diligence; e cybersecurity review;

e technology due diligence; e broker and execution review;
e quantitative research review; e contractual review;

e model review; e taxreview, where applicable;

No document, report, model description, performance output, system overview or communication provided by
MTX TraderLab should be interpreted as a substitute for independent due diligence.

Any decision to engage with, evaluate, integrate, use or rely on any MTX TraderLab system, documentation, model
output or analytical result must be made independently by the relevant counterparty.

17. 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, brokerage advice, custody
service, tax advice or legal advice.

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

Trading financial instruments, including futures, options, derivatives, foreign exchange products and other
leveraged or margin-based instruments, involves substantial risk of loss.

Any institutional or professional counterparty should consult its own legal, regulatory, tax, operational,
technological and investment professionals before entering into any relationship or relying on any system, model,
document, report or analytical output.
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