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Data-driven ‘Nowcasting’: Assessing the stability of 
payment systems and their participants

Build a system with the Swiss National Bank 
(SNB) to analyse the interbank transactions 
and detect substantial payment difficulties of 
participants that are crucial to the Swiss 
Interbank Clearing (SIC) payment system.

Development and delivery of a customizable 
AI-powered monitoring tool with data 
visualization and highly accurate nowcasting 
capabilities. Leveraging a novel five-step 
Machine Learning (ML) methodology, the tool 
is able to analyse big data sets, identify 
outliers, and diagnose network participant 
stability. 

The collaborative project was presented by 
the SNB and swissQuant at a series of 
national and international conferences and 
resulted in publication of a co-authored 
academic paper.  

The Challenge

The Result

swissQuant Group is a solutions company using mathematics to reach precision. For over 18 years 
we’ve been building flexible solutions to complex finance and data challenges for leading 
financial institutions who are unwilling to compromise on quality.

swissQuant's technological expertise and advisory expertise focuses on the following areas: capital 
market risk management, end-to-end wealth management systems, and big data analytics.



swissQuant’s Machine Learning models 
transform  Big Data sets into actionable insights

Application of swissQuant’s methodology and modelling led to very accurate stress 
event nowcasting for banks within the SIC payment system. This novel methodology 
and its specific application were captured in an academic paper jointly published by 
swissQuant and the SNB, with the findings presented at scientific conferences in 
Switzerland and abroad. swissQuant is proud to offer best-in-class products and 
services that empower leading institutions to optimize their processes by leveraging 
emerging technologies and sophisticated quantitative analysis.
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Strengthening data-driven decision making for 
Central Banks and beyond
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