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PoMaTo

Portfolio Management Tool

What is PoMaTo and who are the potential users?




What can PoMaTo do?

PoMaTo has been developed to automate and ma %g&.cu itical tasks for Asset Management firms,
enabling small and medium-sized companies, as vwe rete mves{m toggcess a tool that is currently
unavailable in the market.
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PoMaTo is a powerful Portfolio Manag h ent Tool, brlngmg instiéutional-grade mmestme&a ilities to
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. PoM%\To plifigS and automates data handling, seamlesswm_es m.oortfolaps wii = =
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o PoMaTo enables users to create customizable strategies, serving as a gateway to smarter and more
efficient portfolio management—all within a scalable, user-friendly platform.



PoMaTo automates administrative tasks while enabling users to seamlessly perform these
tasks in real-time throughout the day:

CASH MANAGEMENT CORPORATE ACTIONS RECONCILIATION TRADE PROCESSING

+ Effortlessly manages * Processes all corporate Features an integrated * Fully processes trades

cash inflows and
outflows from portfolios
and funds, with
immediate updates
reflected in front-office
activities.

actions within all
portfolios, including
dividends, coupon
payments, rights issues,
stock splits, spin-offs,
and delistings.

It also alerts users when
a company in the
portfolio is involved in
mergers or acquisitions,
whether friendly or
hostile.

reconciliation function
to automatically process
trade
recommendations/files
generated from
optimizers.

Reconciles positions
with custodian/broker
records, helping SMEs
reduce costs associated
with human capital.

for portfolios and funds
by either importing trade
files or manually inputting
executed trades from the
trading team.




; PoMaTo automatically performs.and delivers daily portfolio and fund relalgehnmghts across various

°t|meframes covermg ./ . . ..
RISK MANAGEMENT PERFORMANCE =7
TASK 12, MEASUREMENT | |53 REPORTING
= Calculates daily risk exposure = Tracks and evaluates » .Generates ready-to-use
for portfolios and funds performance daily in absolute or reports for funds and
relative terms across multiple portfolios
= Measures risk in absolute timeframes, including daily,
terms using Value at Risk (VaR) monthly, quarterly, yearly, and » [ncluding: performance metrics,
based on three customizable since inception top/bottom contributors,
scenarios, distributions, and portfolio holdings,
confidence levels. = Empowers retail customers to country/sector/industry
fine-tune their portfolios, exposures, and market-related
= Enables users to monitor risk representing a significant metrics like PE, PS, PBY,
under normal conditions, evolution in Robo Advisory dividend vyield, market cap
stressed markets, and extreme capabilities exposure, and expected vs.
events. realized beta



PoMaTo capabilities for Front Office

PoMaTo

Portfolio Management Tool

PoMaTo enables traders and Portfolio Managers to seamlessly execute their tasks, while automatically
handling back and middle office processes in the background:

1)

PORTFOLIO OPTIMIZATION

PoMaTo features four built-in optimizers:

3. Long Short (130/30)
4. Market Neutral

1. Long Only
2. Direct Indexing

Allowing users to apply predefined constraints to support strategic
investment decisions:

Security Constraints:
» Set rules to hold, exclude, maintain a minimum weight, or limit the
weight of specific securities in the portfolio.

Exposure Constraints:
» Constrain portfolios/funds to specific asset classes, market types,
sectors, countries, regions, and minimum trade sizes

Trading Parameter Constraints:

. Apply limits based on trading parameters such as:
Beta (short-term and long-term exposure)
Dividend yield
Market cap exposure
Market participation (percentage of traded volume)
Expected return (alpha) with the option to use CubicAlpha’s
proprietary model, which utilizes cuarterly fundamental data
to calculate and estimate expectea returns.

2)
STRATEGY CUSTOMIZATION

Users can build customized strategies
by incorporating their own data.

The platform provides access to a wide
range of built-in data, enabling users to
create strategies focused on various
factors, such as:

» Asset class, multi asset class
» Country/Region focused

» Sectors Focused

» Market Cap

By adding custom data, users can
further tailor strategies to meet their
specific investment goals, all while
utilizing PoMaTo's powerful capabilities.

3)
TRADING

The final output from PoMaTo is a
trading file that can be loaded into a
broker platform for execution.

* The trades are then reflected and
imported into the portfolios/funds
via the platform.

If linked to a broker, PoMaTo can
provide fully automated trading,
where the optimizer's output is
automatically executed as soon as
it becomes available.




PoMaTo provides its customers with access to a wide range of asset\classes for use within its features:

Single Stock Equity Bonds Commodities

PoMaTo supports data for over 700
PoMaTo supports data for over 1,600 Bond ETFs and can handle single Cpigl\rﬂ?nngirt‘;rI]EqI!I%Sé data for over 150

Equity ETFs and more than 30,000 bond issues at any level.
individual equities traded globally.
Covered exchanges include:

* North America: US and Canada

+ Latin America: Mexico and Brazil Cryptocu rrency Currency
» Europe: Euro Area, UK,

Switzerland, Scandinavia, Israel,
and major European Emerging

Markets PoMaTo supports data for over 80
« Asia: China, Taiwan, India, Hong Cryptocurrency ETFs and more El?rl}'/(laiz(i)egmcesses data for over 35
Kong, Japan, Australia than 500 individual :

cryptocurrencies.
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PoMaTo evolution

» Sub-Universe
construction

= Structured Excel = Partial = Estimation

format Automation

» Migration to » Adding 400 + Adding 4000 * Optimizer * Expansion of « Extending the

= Estimation

(VBA) in Excel

Model = Corporate Action

= Regression el

Alpha (Raw = Estimation

Data) Model improved
(Special
Dividend)

Model improved
(Special
Dividend)

= Handling #N/A
on Balance
Sheet

review to include
the risk free rate

Enterprise Class
Database
platform starts

names
extending
coverage
beyond EMU
Area

Global
Developed
market ex Japan
coverage
achieved

names
extending
coverage to
Japan, Hong
Kong, China,
India,
Singapore,
Israel, Russia,
Poland, Baltics,
Mexico and
Brazil

coded to
Python

Started
partnership with

MainStreet
(MSP) to
develop a
bespoke
optimiser for
Emerging
Market

Model Idea in
Excel

» Coverage:
Eurostoxx50

« Estimation
Model (Market
Cap Bucket)

* Handle FY miss
alignment

Coverage: ltaly

Historical data
only

Linear Alpha

« Coverage: EMU
countries

* Optimisation
automation
(VBA) in Excel

« Alpha Factor as
return

* Processes fully

automated
(VBA) in Excel

* Internal

Classification
Review

*Full Model review

* Factors
dependencies

*Computational
enhancement for
FY

* Handle #N/A

Migration to
Enterprise Class
Database
completed

(QIVET Gl A ELE]
for all factors

Launch of
Cayman Fund
(Long Only)

* Moving from a
long only to a
multiple type of
portfolio
construction
such as Market
Neutral and
130/30

Live test of
130/30 Strategy
with QTR

Started
partnership with
a Swiss AM to
manage their
whole equity
offering

Acquired first
mandate to fully
manage broker
accounts

the investable

Universe to

cover over
30,000 Equity
globally,
including ADRs

Development of

PoMaTo: a web-

based platform
to, manage all
the front, middle
and back office

activities using a
single integrated
tool

functionality of
PoMaTo to
manage Single
or Multi Asset
Class portfolio
(Equity, Bond,
ETF, Crypto, FX
and Commodity

* Market PoMaTo
to Wealth
Manager and
Family Office

Market PoMaTo
globally to Retail

aiming to be the
1st of the second
generation of
Robo Advisor
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Disclaimer

FOR PROFESSIONAL INVESTORS ONLY -NOT FOR USE BY RETAIL INVESTORS

This presentation is directed only at persons who are either investment professionals falling within article 14 of the Financial Services and Markets Act 2000 (Promotion
of Collective Investment Schemes) (Exemptions) Order 2001 (the "CIS Order") or high net worth entities falling within article 22 of the CIS Order (all such persons
together being referred to as "relevant persons"). A person who is not a relevant person should not act in relation to this presentation and its contents nor treat this
presentation as constituting a promotion to him. This presentation does not constitute or form part of an offer. Please note that provision of investment services may be
restricted in some jurisdictions.

This document is not intended for distribution to or use by any person or entity in any jurisdiction or country where such distribution would be contrary to local law
or regulation. The information contained in this presentation is strictly confidential and should not be communicated or disclosed by recipients to any other person
except with the express prior written consent of PoMaTo Itd. Recipients of this document should note that the onward distribution of this document to anyone who is not
a relevant person may contravene the Financial Services and Markets Act 2000.

No representation or warranty, express or implied, is made as to, and no reliance should be placed on, the fairness, accuracy, completeness or correctness of the
information or opinions contained herein. In particular, but without limitation, no guarantee is given that any target returns mentioned in this document will be achieved.
Past performance of investment executives or assets managed by them are not guides to future performance.

Nothing in this document constitutes investment, legal or other advice in relation to an investment in any fund or other investment. To the fullest extent permitted by
law, neither Cubic Alpha Consulting Itd nor any of its advisers or representatives shall have any responsibility or liability whatsoever (for negligence or otherwise) for
any loss howsoever arising from any use of this document or its contents or otherwise arising in connection with this document. The information set out herein may
be subject to material updating, completion, revision, verification and amendment.

All documentation and material is intellectual property of PoMaTo Itd
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