Quantum-assisted synthetic data for proxy reconstruction in
financial industry

Experiment Business Pitch



Context/problem

REACH <@

Financiainstitutions are strictly regulated by ECB. particularstatisticalvalues need to be computed to cover up the
risk of most financial instrumenta order toavoid crushes
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Business example REACH «Q 5o

Imagine that a financial institution wanted to invest in Tesla. What was the option during the first two years?

Tesla vs. Ford

Market cap, in billions $90

80

70

' \ MW’W :
. g W
W W WA .

10

o
o

0
95 '00 '05 10 a5 '20

Source: FactSet



Business example REACH < S

Isthe proxyaccurate enough? ECB asksldehaviormet ri ¢s such as correlation ol
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Business example REACH < S

Couldyou clearlydemonstrateit? ECEsksfor traceabilityand explainability

Tesla vs. Ford
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Solution REACH <@

This groundbreaking approach confers a significant advantage, enabling financial institutions to encompass a vast
universe of assets, enhancing the accuracy of data series reconstructions, the proxies.

Solution specifications:

A Use of quantum computing: to manage extremely large
optimisation (asset selection over +10,000 assets; 10”8
correlations; +50 GB

A Use of machine learning: to perform pattern detection

(prediction)
Computing | Automat A Traceable and explainable model: to comply with strong
ol regulations

o A B o R S R A B R 5 A Integrable and insightful platform: to soften decisiormaking
| andworkflows




Innovation REACH <o

Quantumpoweredportfolio managemehtool that combines quantum computing and machine learning models to
improve theACCURACY of the proxies

HPC role Quantum computing role Machine learning role

Financiakimilarity measures Faster processing Patternidentificacioncapabilities

O

Correlation matrix More effective asset selection

Expl aiofabtinhd tsyf

Ratioof volatility matrix Higheraccuracyin the syntheticdata Othera s s bidtoricaldata

Higher accuracy & reliability of
investment decision making




Benefits REACH <@

We allow financial institutions to make legal and welformed investmentsNonetheless, benefits provide added
value from 4 key perspectives

1. Gaininsightsi n t obehtviowr of financialinstruments. Equi BoreBgpur Abasemen t S ,
Li qui dit ey ms.hatts ;

2. Obtaini nf or md thi@dsns o cfinaaclalendtrics. Cor r e,VNat anb @i i YS\Ra.R |

3. Secureregulatoryapprovalf or i nvestments iIin these assets |

' 4.  Eliminate costof opportunityr e gar di ng quantum adoption |
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Market opportunity REACH <@ S

We enable access to an enormous new market. Assets with less thayeaw@ublic record accounts for +2000 IPOs
and $ +500 bn on averagehe new market opened is 20 times larger than NASDAQ.
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Financials REANCH Q\ an5e

We have estimated in a conservative manner, taking an average low penetration in investment portfolios as well as
low commission. Besides, financial information has not been considered as a monetizing option even though it is.

Assumptions

; _ _ _ EBITDA Projections
APenetradbr do h0o%bi o s : L4 000€000. 00

AFinaincstiltuti o2 commi ssi on: 12.301
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10.000. 000, OO0 €
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specific asset of interest) WPT and value perception 4. 000.000,00 €
need to be evaluated 2.000. 000, PO r 1[8(5 E.
A Commissiorstrategiesshouldbe consideredo —— B |

] | |
» - €
harness scalability 2024 2025 2026 2027 2028




Business model

QuantumpoweredSaa®mbeddedin a uniqgueRskManagementplatform

EndUsers
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Go-to-market strategy REANACH Q\ G5

OQur-tgnar ket plan is focused on DP and current finant

Customeracquisitionpipeline

1. Focuson DPto generateconfidenceof the industry
2. Targetcurrentclientsto benefit from crossselling Eachnew serviceincreasethe switchingbarriers

3. Expando newfinancialinstitutionsin the EU.

Get mmar ls¢étr ategi es
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APrepfasreal abil ity plan. Sustainable growth is key f



Next steps & Engagement REACH <o

A Strong commitmentOur data provider is fully dedicated to the project, demonstrating a high level of engagement.
A Enthusiastic interesiThey are genuinely interested in extending their involvement and exploring further the

) capabilities of this product.
A Active participationThe data provider actively contributes to the project's success, making them a valuable partn

for ongoing and future initiatives.

a 2e arefully committedand determinedto keepworkingon this projectto ensure its
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