THREE HORIZONS CAPITAL

Product
Development.

Practitioner-Led Product Strategy

Most product launches are expensive bets. We replace guesswork with data-driven modelling, scenario analysis,
and market validation before you commit.

Concept to Market

From idea validation to product launch, one integrated workflow. S
The Product Development Module was built to make that possible.



THE PRODUCT DEVELOPMENT PROBLEM

Most product

launches are
expensive
bets.

INSTEAD TEAMS ARE:

» Building products without validated demand

» Months of analysis before a single decision

» Launching into markets they have not tested

» Disconnected data between investment and distribution

» No systematic way to model alternatives

The result: Products that miss the market, cost too much to launch, and take too long to reach investors.
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HEARD FROM THE FIELD

If we could model
the product, stress-
test it, and validate

demand before we R » EE AT
Commit’ We Would 15+ years in asset management product development
launch half the

products at twice

the success rate.
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THE PRODUCT DEVELOPMENT ENGINE

Six Steps.
One Workflow.

From concept to launch-ready product. Fully integrated.

01
Market Validation

Analyse demand signals, fund flows, and advisor
sentiment. Validate that a real market exists before
committing resources.

02
Product Modelling

Model portfolio structures across strategies, vehicles,
and risk profiles. Compare yield, carry, and cost across
every combination.

(0]
Scenario Testing

Stress-test every product variant against rate shocks,
credit stress, and macro scenarios. Understand
vulnerabilities before launch.

(07
Competitive Positioning

Map the product landscape. Identify gaps, fee
positioning, and differentiation opportunities against
existing offerings.

05
Go-to-Market Strategy

Identify target segments, distribution channels, and
messaging. Align product design with validated
investor demand.

(01
Launch Execution

Regulatory readiness, operational infrastructure, and
distribution activation. From modelled product to
market in weeks, not months.
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STEP 02 - THE DETAIL THAT CHANGES THE DECISION

Every product

variant,
modelled.

The Product Development Module models every combination of strategy,
vehicle, risk profile, and cost structure so decisions are made on data, not
assumptions.

THE FAILURE MODE THIS SOLVES:

Right idea. Wrong structure. The product underperforms because the vehicle,
duration, or cost stack was never properly tested.

THE PLATFORM MODELS:

Portfolio structures

Macro, bullet, multi-asset, ETF conversion, alternative strategies

Yield and cost analysis

Gross yield, financing cost, wrap fees, net carry across every variant

Risk and stress testing
Rate shocks, credit stress, recession scenarios with full P&L impact

Vehicle comparison
Daily liquid vs hold-to-maturity, mutual fund vs ETF, wrapped vs
unwrapped

Competitive landscape

Fee positioning, performance attribution, market share analysis
Every decision backed by data. Not a single assumption left
untested.
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IN PRACTICE

Three Engagements (Case Studies).
Three different products.

One platform.

New Market Entrant

Multi-asset allocation platform

v Built full infrastructure for a new entrant launching
across public and private asset classes

v Al-powered portfolio construction with scenario
analysis across 15+ capital market assumptions

v Stress-tested every allocation variant before a single
dollar was committed

Alternative Fund Strategy

Macro fund with leveraged portfolio

v Modelled portfolio transformation from base
allocation through leverage and hedging

v Analysed yield, carry, and risk across every sleeve with
full financing cost breakdown

v Delivered Goldman-ready workbook structure for
prime brokerage conversation

Mutual Fund to ETF Conversion
Active ETF strategy for global manager

v Screened 124 funds to identify optimal conversion
candidates using platform analytics

v Built automated PCF engine that plugs into existing
passive ETF infrastructure

v Reduced time-to-market from 12-24 months to 6-10
weeks with zero additional headcount
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WHAT ELSE IS OUT THERE, AND WHY IT FALLS SHORT

Traditional product development

Spreadsheets - consultants - months of work

X Months of analysis before first decision

X Spreadsheet-based, error-prone modelling

X No demand validation before launch

X Product, investment, and distribution in silos

X Static analysis that cannot adapt

Three Horizons Product Development
Built end-to-end for product strategy

A

Full product model in days, not months

A

Integrated analytics with automated validation

A

Market signals validated before committing resources

v One connected workflow across all teams

v Live scenario testing with adjustable parameters

I Built by practitioners who have launched products, managed portfolios, and run distribution at scale. Not designed in a lab. Built from the field.
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Ready to see it?

The Product Development Module is not a brochure.
It is a live, working system.

One conversation. The output speaks for itself.

Days Every End-to-end

from concept to variant modelled, concept to launch,
full product model stress-tested one workflow

Request a Demonstration

We work with a small number of firms where the fit is right.
The Product Development Module is one of four integrated modules available through the Three

threehorizonscapital.com )
Horizons platform.
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