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Robeco: Engineering yields outperformance

Cumulative excess return Robeco Global Developed Enhanced Indexing (USD)

2005 2009 2013 2017 2021 2025 

Past performance is no guarantee of future results. The value of your investments may fluctuate.
Source: Robeco, MSCI. Portfolio: Robeco Composite Global Developed Enhanced Indexing Equities. Index: MSCI World Index (net dividends reinvested). All figures in USD. Data end of 31 December 2025. If the currency in which the past performance 
is displayed differs from the currency of the country in which you reside, then you should be aware that due to exchange rate fluctuations the performance shown may increase or decrease if converted into your local currency. Performance since 
inception is as of the first full month. Periods shorter than one year are not annualized. Returns gross of fees, based on gross asset value. Values and returns indicated here are before cost; the performance data does not take account of the 
commissions and costs incurred on the issue and redemption of units. These have a negative effect on the returns shown. Portfolios in the composite are based globally and can have different tax implications which may impact performance figures. 
The Enhanced Indexing strategies aim for an information of 1 without taking tax implications into account.
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Robeco Global Developed Enhanced Indexing Equities

Information Ratio AUMExcess returnTracking error

Past performance is no guarantee of future results. The value of your investments may fluctuate.
Source: Robeco, MSCI. Portfolio: Robeco Composite Global Developed Enhanced Indexing Equities. Index: MSCI World Index (net dividends reinvested). All figures in USD. Data end of 31 December 2025. If the currency in which the past performance 
is displayed differs from the currency of the country in which you reside, then you should be aware that due to exchange rate fluctuations the performance shown may increase or decrease if converted into your local currency. Performance since 
inception is as of the first full month. Periods shorter than one year are not annualized. Returns gross of fees, based on gross asset value. Values and returns indicated here are before cost; the performance data does not take account of the 
commissions and costs incurred on the issue and redemption of units. These have a negative effect on the returns shown. Portfolios in the composite are based globally and can have different tax implications which may impact performance figures 
such as annual returns and information ratios. The Enhanced Indexing strategies aim for an information of 1 without taking tax implications into account.



Alpha has been generated by thousands of trades
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From 
Human to Machine
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Source: Robeco. For illustrative purposes only 
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Stock Ranking Model



The code of a disciplined quant investment process

Quant research

Idea generation

Model enhancement



This is not a buy, sell or hold recommendation for any particular security. The information shown is only available for one-on-one presentations and for illustrative purposes only.
No representation is made that these examples are past or current recommendations, that they should be bought or sold, nor whether they were successful or not. 

Example signal – Buy the dip?

Buy the dip?



This is not a buy, sell or hold recommendation for any particular security. The information shown is only available for one-on-one presentations and for illustrative purposes only. 
No representation is made that these examples are past or current recommendations, that they should be bought or sold, nor whether they were successful or not. 
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Example signal – Buy the dip? 
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This is not a buy, sell or hold recommendation for any particular security. The information shown is only available for one-on-one presentations and for illustrative purposes only.
No representation is made that these examples are past or current recommendations, that they should be bought or sold, nor whether they were successful or not. 
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Good 
News

Bad 
News

No 
News

This is not a buy, sell or hold recommendation for any particular security. The information shown is only available for one-on-one presentations and for illustrative purposes only. 
No representation is made that these examples are past or current recommendations, that they should be bought or sold, nor whether they were successful or not. 



Example signal – Buy the dip? 
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This is not a buy, sell or hold recommendation for any particular security. The information shown is only available for one-on-one presentations and for illustrative purposes only. 
No representation is made that these examples are past or current recommendations, that they should be bought or sold, nor whether they were successful or not. 
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Examples of novel China signals used in EM strategies
Designed using alternative data to extract alpha from the unique nature of the Chinese retail market and regulation

This is not a buy, sell or hold recommendation for any particular security. The information shown is only available for one-on-one presentations and for illustrative purposes only. No representation is made that these examples are past or current
recommendations, that they should be bought or sold, nor whether they were successful or not.

Exchange forum 
questions and 
answers

Negative sentiment
“The company displays a concerning level of 
arrogance, often exhibiting delays in addressing 
shareholders' inquiries with a rather indifferent 
attitude. For instance, while most listed companies 
readily provide precise figures… our company 
consistently deflects by referring to annual reports…”

Positive sentiment
“Company X consistently demonstrates 
responsibility and strong executive skills. 
Recently, he has shown commitment by 
increasing his stake in the company by 
5%. His approach is characterized by a 
lack of grandiose claims, which is 
commendable.”

Analyst 
company visits

Shenzhen companies 
must disclose 
analyst visits

Part of efforts 
to increase transparency 
in Chinese markets

Profit notice from 
Chinese companies

Turning 
point

Loss

Large 
change in 
earnings
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Section A Section B Section C
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Listening in between the words
Using NLP to amplify sentiment from earnings calls

This is not a buy, sell or hold recommendation for any particular security. The information shown is only available for one-on-one presentations and for illustrative purposes only. No representation is made that these examples are past or current
recommendations, that they should be bought or sold, nor whether they were successful or not.

Decoding clues from the words behind the numbers



Slide 6

Slide 15

Slide 7



Robust Investment Engineering Yields Alpha* 

Cumulative excess return Robeco Global Developed Enhanced Indexing (USD)

2005 2009 2013 2017 2021 2025 
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*Alpha refers to the excess return of an investment relative to a benchmark index and is a measure of performance.

Past performance is no guarantee of future results. The value of your investments may fluctuate.
Source: Robeco, MSCI. Portfolio: Robeco Composite Global Developed Enhanced Indexing Equities. Index: MSCI World Index (net dividends reinvested). All figures in USD. Data end of 31 December 2025. If the currency in which the past performance 
is displayed differs from the currency of the country in which you reside, then you should be aware that due to exchange rate fluctuations the performance shown may increase or decrease if converted into your local currency. Performance since 
inception is as of the first full month. Periods shorter than one year are not annualized. Returns gross of fees, based on gross asset value. Values and returns indicated here are before cost; the performance data does not take account of the 
commissions and costs incurred on the issue and redemption of units. These have a negative effect on the returns shown. Portfolios in the composite are based globally and can have different tax implications which may impact performance figures. 
The Enhanced Indexing strategies aim for an information of 1 without taking tax implications into account.



Thank You!

Should you have any questions, please feel free to reach out

Thabo Tembo, Head of Africa Distributions
        t.tembo@robeco.com     

Lebo Mathibe, Account Manager Institutional, South Africa
        l.mathibe@robeco.com



Important information – Capital at risk

Robeco Institutional Asset Management B.V. has a license as manager of Undertakings for Collective Investment in Transferable Securities (UCITS) and Alternative Investment Funds (AIFs) (“Fund(s)”) from the 
Netherlands Authority for the Financial Markets. This is a marketing communication solely intended for professional investors, defined as investors qualifying as professional clients, who have requested to be treated 
as professional clients or who are authorized to receive such information under any applicable laws. Robeco Institutional Asset Management B.V. and/or its related, affiliated and subsidiary companies (“Robeco”), will 
not be liable for any damages arising out of the use of this document. Users of this information who provide investment services in the European Union have their own responsibility to assess whether they are 
allowed to receive the information in accordance with MiFID II regulations. To the extent this information qualifies as a reasonable and appropriate minor non-monetary benefit under MiFID II, users that provide 
investment services in the European Union are responsible for complying with applicable recordkeeping and disclosure requirements. The content of this document is based upon sources of information believed to 
be reliable and comes without warranties of any kind. Without further explanation this document cannot be considered complete. Any opinions, estimates or forecasts may be changed at any time without prior 
warning. If in doubt, please seek independent advice. This document is intended to provide the professional investor with general information about Robeco’s specific capabilities but has not been prepared by 
Robeco as investment research and does not constitute an investment recommendation or advice to buy, hold or sell certain securities or investment products or to adopt any investment strategy or legal, accounting 
or tax advice. All rights relating to the information in this document are and will remain the property of Robeco. 

This document may not be copied or shared with the public. No part of this document may be reproduced or published in any form or by any means without Robeco's prior written permission. Investment involves 
risks. Before investing, please note the initial capital is not guaranteed. Investors should ensure they fully understand the risk associated with any Robeco product or service offered in their country of domicile. 
Investors should also consider their own investment objective and risk tolerance level. Historical returns are provided for illustrative purposes only. The price of units may go down as well as up and past performance 
is no guarantee of future results. If the currency in which the past performance is displayed differs from the currency of the country in which you reside, then you should be aware that due to exchange rate 
fluctuations the performance shown may increase or decrease if converted into your local currency. The performance data do not take account of the commissions and costs incurred when trading securities in client 
portfolios or for the issue and redemption of units. Unless otherwise stated, performances are i) net of fees based on transaction prices and ii) with dividends reinvested. Please refer to the prospectus of the Funds 
for further details. Performance is quoted net of investment management fees. The ongoing charges mentioned in this document are the ones stated in the Fund's latest annual report at closing date of the last 
calendar year. This document is not directed to or intended for distribution to or for use by any person or entity who is a citizen or resident of or located in any locality, state, country or other jurisdiction where such 
distribution, document, availability or use would be contrary to law or regulation or which would subject any Fund or Robeco Institutional Asset Management B.V. to any registration or licensing requirement within 
such jurisdiction. Any decision to subscribe for interests in a Fund offered in a particular jurisdiction must be made solely on the basis of information contained in the prospectus, which information may be different 
from the information contained in this document. Prospective applicants for shares should inform themselves as to legal requirements which may also apply and any applicable exchange control regulations and taxes 
in the countries of their respective citizenship, residence or domicile. The Fund information, if any, contained in this document is qualified in its entirety by reference to the prospectus, and this document should, at 
all times, be read in conjunction with the prospectus. Detailed information on the Fund and associated risks is contained in the prospectus. The prospectus and the Key Information Document (PRIIP) for the Robeco 
Funds can all be obtained free of charge from Robeco’s websites.

Parts of the marketing material may involve the use of AI-assisted tools to support the creation and review of marketing materials. These tools are designed to help ensure greater consistency and efficiency. All 
outcomes are reviewed by human evaluators.

Additional information for investors with residence or seat in the United Kingdom 
This is a marketing communication. This information is provided by Robeco Institutional Asset Management UK Limited, 30 Fenchurch Street, Part Level 8, London EC3M 3BD registered in England no. 15362605. 
Robeco Institutional Asset Management UK Limited is authorised and regulated by the Financial Conduct Authority (FCA – Reference No: 1007814). It is provided for informational purposes only and does not 
constitute investment advice or an invitation to purchase any security or other investment. Subscriptions will only be received and shares issued on the basis of the current Prospectus, relevant Key Investor 
Information Document (KIID) and other supplementary information for the Fund. These can be obtained free of charge from Northern Trust Global Serviced Limited, 50 Bank Street, Canary Wharf, London E14 5NT or 
from our website www.robeco.com. This information is directed at Professional Clients only and is not intended for public use.
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