
Navigate turbulent markets in a systematic way

Leverage insight from a quant team through our Prisma platform to 
support tactical investment decision-making

Prisma: Systematic market intelligence



The Alquant Prisma platform gives financial institutions and advisors tools to manage 
market extremes in a customized, rational, and data-driven way, allowing them to 
proactively address hedging challenges and reap their benefits. They don't need to 
have prior knowledge of quantitative finance, programming, or data science. 

The Alquant Prisma Platform: What is it?

Innovation and 
quality at its core

Swissness Protective

Efficient and 
cost-attractive 

protection

Systematic, 
transparent, fast, 

and accessible

Modern
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The Alquant Prisma Platform: What can clients expect from it?

Reduce drawdowns cost-efficiently
Prisma seeks to ensure that the 
performance always comes with a 
manageable maximum drawdowns so 
that investors actually stay invested. 
(See Use Case I on page 4)

Increase long-term returns
By actively managing downside risk, 
Prisma enables users to increase their 
strategic and maximal allocation to 
equity-like assets and thus to achieve 
higher returns.
(See Use Case II on page 5)

This document is an advertising material and not an advice or solicitation. Access to this content is prohibited to persons who belong to a jurisdiction where the publication 
or access to the product area of the Alquant platform would result in a violation of any applicable law or regulation (by way of domicile, residence, nationality, investor 
status, or otherwise). This slide should always be read in conjunction with the disclaimer at the end of this document (last page).
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Use case I: Hedge equity strategy against drawdowns without missing 
too much returns (out-of-sample) 

Achieve similar returns as passive 
exposure to equity market while 

dividing the annualized volatility by 
two. Drawdowns are kept under control 
(below 10% compared to more than 33% 

for the equity market)

This document is an advertising material and not an advice or solicitation. Access to this content is prohibited to persons who belong to a jurisdiction where the publication 
or access to the product area of the Alquant platform would result in a violation of any applicable law or regulation (by way of domicile, residence, nationality, investor 
status, or otherwise). This slide should always be read in conjunction with the disclaimer at the end of this document (last page).
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Use case II: Enhance the performance of multi-asset mandates while 
maintaining the same risk profile 

Performance

This document is an advertising material and not an advice or solicitation. Access to this content is prohibited to persons who belong to a jurisdiction where the publication 
or access to the product area of the Alquant platform would result in a violation of any applicable law or regulation (by way of domicile, residence, nationality, investor 
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Generate superior performance over 
the long term without increasing 

volatility and downside potential, while 
achieving consistent outperformance 

(information ratio > 0.7) and controlling 
tracking error.
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u

n
ch

Relative Performance



→ An Unmatched Suite of Remarkably Coherent Risk Indicators, characterized by:

The Alquant Prisma Platform: What do clients concretely get?

Broad Applicability (top-down): Applicable to 
any equity-exposed portfolio, ensuring extensive 
AuM capacity.

This document is an advertising material and not an advice or solicitation. Access to this content is prohibited to persons who belong to a jurisdiction where the publication 
or access to the product area of the Alquant platform would result in a violation of any applicable law or regulation (by way of domicile, residence, nationality, investor 
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Adaptable Rebalancing Frequency: Tailored to 
accommodate various portfolio management 
approaches, offering flexibility.

Built on Recognized Risk Factors: Establishing 
solid foundations by leveraging well-recognized 
risk elements.

Fresh Perspective Integration: Enhancing 
value through a novel outlook on established 
factors.

Standardized Interpretation: All indicators 
share a uniform range, facilitating easy 
comparison and understanding.

Synchronized Updates: Daily updates across all 
indicators, ensuring timely and consistent 
information.

Combinable Integration: Standardization, 
synchronization, and complementarity enable 
blending for a comprehensive daily market view.

Complementary Coverage: Each indicator 
comprehensively addresses distinct risk aspects, 
preventing overlap.

Actionable Insight: Easily translated into concrete 
portfolio actions for effective decision-making.

Proven track-record: Operational for over five 
years, repeatedly delivering successful outcomes.



The Alquant Prisma Platform: What do clients further get?

Actionable risk indicators
Dynamic adjustment of risk 
exposure depending on market 
conditions

Create customized solutions
Create customized indicators 
and apply them on any desired 
underlying

Run historical simulation
Without having to code interactively 
analyze the impact of a hedging 
solutions on any portfolio

Receive automatic notification
Set up email notifications that match 
your rebalancing frequency or are based 
on thresholds.

This document is an advertising material and not an advice or solicitation. Access to this content is prohibited to persons who belong to a jurisdiction where the publication 
or access to the product area of the Alquant platform would result in a violation of any applicable law or regulation (by way of domicile, residence, nationality, investor 
status, or otherwise). This slide should always be read in conjunction with the disclaimer at the end of this document (last page).
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Go to the Prisma Platform

https://prisma.alquant.com/


The Alquant Prisma Platform: A video is better than 1000 words

This document is an advertising material and not an advice or solicitation. Access to this content is prohibited to persons who belong to a jurisdiction where the publication 
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status, or otherwise). This slide should always be read in conjunction with the disclaimer at the end of this document (last page).
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Link to other videos

https://prisma.alquant.com/help/videos
https://www.youtube.com/watch?v=539mhu87v88
https://www.youtube.com/watch?v=539mhu87v88
https://www.youtube.com/watch?v=539mhu87v88
https://www.youtube.com/watch?v=539mhu87v88
https://www.youtube.com/watch?v=539mhu87v88


Alquant’s risk indicators’ characteristics

Performance-
enhancing

Clear Actionable

Generic Versatile Unbiased
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Alquant risk indicators compared to other indicators

Unlike other indicators, Alquant’s risk 
indicators:

● Are easy to translate into 
concrete portfolio actions

● Can be applied to any portfolio 
having exposure to equity

● Follow the same scale (always 
range between 0-100%) and 
same timeframe, which make 
them easily comparable and 
easy to combine together.

0% 50% 100%

0% 50% 100%

Risk level Equity exposure

This document is an advertising material and not an advice or solicitation. Access to this content is prohibited to persons who belong to a jurisdiction where the publication 
or access to the product area of the Alquant platform would result in a violation of any applicable law or regulation (by way of domicile, residence, nationality, investor 
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Alquant’s seven risk indicators

Vega

Based on the dynamics and trend 
of the VIX futures curve, this 

indicator seeks to identify panic 
periods in the equity market 

Macroeconomic

This indicator is keeping a timely 
bird-perspective of the real global 
economy using leading economic 

indicators and high-frequency 
economic data

Credit

This indicator analyzes the 
dynamics of credit spreads of the 
global high yield and lower grade 

bonds segment

Spike

This indicator combines various 
equity market volatility measures 
to provide a responsive risk signal 
that can be used to adjust equity 

exposures over short term 
horizons.

Momentum

This indicator enables to easily 
determine how many percentage 

of time frames show a negative 
price trend and thus exhibit 

investors' bearish herd behavior.

This document is an advertising material and not an advice or solicitation. Access to this content is prohibited to persons who belong to a jurisdiction where the publication 
or access to the product area of the Alquant platform would result in a violation of any applicable law or regulation (by way of domicile, residence, nationality, investor 
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This indicator gathers implied 
volatility measures on assets 

classes including equity, 
commodities,  bonds and 

currencies and combines these 
volatility data into a single risk 

estimation

Crossvol Net Liquidity

The Net Liquidity Indicator 
evaluates major global central 
banks' balance sheet data to 

estimate resulting liquidity and 
potential market risk.



Alquant’s risk indicators: Common indicators with a secret touch

The risk indicators listed on the last page may seem rather common. In fact, this is 
normal because we have not reinvented the wheel. We have built our indicators from 
highly relevant data and factors that are supported by empirical evidence and that 
many already use as a type of indicator. 

However, we have developed an AI-based research process that extracts as much of 
this data as possible to build indicators that are as easy to use as possible.

Alquant's ambition is clear: use the same relevant input data but process it better 
to obtain enhanced and actionable indicators. This is confirmed by the 
performance of our out-of-sample indicators which started in September 2018.

Translated with www.DeepL.com/Translator (free version)

This document is an advertising material and not an advice or solicitation. Access to this content is prohibited to persons who belong to a jurisdiction where the publication 
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In case you already have internal indicators or a quant team that creates similar 
internal models, Prisma offers an interesting way to get a second opinion and 
challenge them by comparing your results with those obtained with Alquant's 
risk indicators.



 Tool 1 - “Use Case” - Calibrate Alquant's indicators to meet your needs

This document is an advertising material and not an advice or solicitation. Access to this content is prohibited to persons who belong to a jurisdiction where the publication 
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The "use case" tool provides an in-depth analysis of 
(custom) indicators or a portfolio you wish to 
analyse. By selecting the different parameters 
shown on the left side, you will get information on 
historical returns and statistics as well as end-of-day 
exposures (see illustration image below). 

End-of-day exposure



Tool 2: “Notifications” - Support for investment/allocation committees

This document is an advertising material and not an advice or solicitation. Access to this content is prohibited to persons who belong to a jurisdiction where the publication 
or access to the product area of the Alquant platform would result in a violation of any applicable law or regulation (by way of domicile, residence, nationality, investor 
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Use the Equity Risk Indicator (ERIC) or customize your own indicator 
based on Alquant's 7 indicators, and create email notifications that help 
in decision making processes without having to go on Prisma’s platform.



Address

Guillaume Bourquenoud

Co-Founder and CEO

079 594 93 17

gb@alquant.com

Online

www.alquant.com

https://prisma.alquant.com/ 

linkedin.com/company/alquant/

This document is an advertising material and not an advice or solicitation. Access to this content is prohibited to persons who belong to a jurisdiction where the publication 
or access to the product area of the Alquant platform would result in a violation of any applicable law or regulation (by way of domicile, residence, nationality, investor 
status, or otherwise). This slide should always be read in conjunction with the disclaimer at the end of this document (last page).

15

http://www.alquant.com
https://prisma.alquant.com/


Disclaimer
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The performance is based on historical data. Past performance is no indication of current or 
future performance. The value of units can fluctuate. The performance shown does not take 
into consideration any subscription or redemption fees and/or commissions.

The performance information presented in this document including charts and tables include 
backtested performance. Backtested performance is hypothetical (it does not reflect trading in 
actual accounts) and is provided for informational purposes only to indicate historical performance 
had the strategies been available over the time periods noted. Backtested performance shown is 
not an indicator of future actual results. The results reflect performance of portfolios not historically 
offered to investors and do not represent returns that any investor actually acained. Backtested 
results are calculated by the retroactive application of portfolios constructed on the basis of 
historical data provided and based on assumptions integral to portfolio construction principals 
which may or may not be testable and are subject to losses. The price and value of investments 
mentioned and any income that might accrue could fall or rise or fluctuate. Foreign currency rates 
of exchange may adversely affect the value, price or income of any products.

All statements of opinion and/or belief herein and all projections, forecasts or statements relating 
to expectations regarding future events or the possible future performance represent the 
Companies’ own assessment and interpretation of information available to it currently. No 
representation is made or assurance given that such statements, view, projections or forecasts are 
correct or that the objectives will be achieved. 

The Companies may have or have had positions or holdings, or other material interest or effect 
transactions in the products described in the document. The Companies may be providing, or have 
provided advice or other investment services in relation to the investment concerned or a related 
investment to any company or issuer mentioned. 

In no event shall the Companies have any liability whatsoever to any person for any direct or 
indirect loss, liability, cost, claim, expense or damage of any kind, whether in contract or in tort, 
including negligence, or otherwise, arising out of or related to the access to or the use of the 
document, the use of all or part of the information contained therein.

This document is provided for your information and marketing purposes only. It is confidential 
and does not carry any right of publication, reproduction or disclosure, in whole or in part, to any 
other party. Any information including facts, opinions or quotations, may be condensed or 
summarized and is expressed as of the date of writing. The information may change without notice. 
Alquant AG (“Alquant”) is under no obligation to ensure that such updates are brought to your 
attention. Alquant, their affiliates, directors and employees are hereinafter jointly referred to as the 
Company. 

The products and services described in this document may not be eligible or suitable for sale in 
all jurisdictions or to certain categories of investors, in particular not for persons subject to a 
jurisdiction that prohibits such publication and distribution. 

No undertaking, representation, warranty or other assurance is given, and none should be implied, as 
to, and no reliance should be placed on, the accuracy or completeness of the information or opinions 
contained in the document. The information contained in the document is subject to completion, 
alteration and verification. The document is partly based on information obtained from sources 
believed to be reliable but are not guaranteed as being accurate, exact, complete, appropriate or up 
to date. The Companies’ opinions and estimates constitute the Companies' judgment and should be 
regarded as indicative, preliminary and for illustrative purposes only. The information and opinions 
expressed in this document do not constitute an investment advice or recommendation, and 
shall not be construed as a solicitation or an offer for sale or purchase of any product, to effect 
any transactions or to conclude any legal act of any kind whatsoever. Nothing in this document 
is based upon the consideration of the particular needs, investment objectives and financial 
situation of any specific investor, nor are they a complete statement of the products, services, 
markets or developments. The products are not suitable for all investors.

The document shall not form the basis of or be relied upon in connection with any contract or 
commitment to acquire any products. In addition, the analyses are not and do not purport to be 
appraisals of any asset, business or any other entity nor do the Companies make any representations 
as to the legal, tax or accounting effects of investing in these products. Potential investors should 
consult with legal, tax, accounting and other advisors and must read final offering and product 
documents prior to making a decision. This document is subject to a more complete description 
and does not contain all of the information necessary to make an investment decision, including, but 
not limited to, the risks, fees and investment strategy. 
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