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Robeco Quant Investing AuM (in US dollar billions)

Stable investments growth since 2004

Source: Robeco. ‘DM’ labelling includes Global (MSCI ACWI) and Global Developed (MSCI World) strategies. 
All figures gross of fees, in US dollars. AuM data at the end of December 2025. 

Quant: Enhanced Indexing Quant: Other strategies 
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Enhanced indexing: A smart alternative to passive

Source: Robeco Institutional Asset Management, August 2024, ‘The smarter alternative: Enhanced Indexing’, page 10, https://www.Robeco.com/en-za/insights/2024/09/the-

smarter-alternative-enhanced-indexing#5diKkalt2lhkvPEqexVbXm, accessed on 26 May 2025

Feature Passive investing Robeco’s enhanced indexing

Broad market exposure and high liquidity

Predictable risk and return characteristics

Competitive fees

Highly diversified portfolio 

Smart rebalancing and efficient trading

Proprietary stock selection model 

Enhanced sustainability profile

Flexible customisation

https://www.robeco.com/en-za/insights/2024/09/the-smarter-alternative-enhanced-indexing#5diKkalt2lhkvPEqexVbXm,accessed
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Alpha has been generated by thousands of trades

Source: Robeco, 
December 2025. 
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Stock ranking model

Value

Stock trading 

below intrinsic 

value

Quality

Strong 

sustainable 

earnings power

Momentum

Use relative 

price action as 

a catalyst to 

unlock high 

quality value

Analyst 

revisions

Capturing 

stocks with 

strong 

improving 

earnings 

potential

Short-term 
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Continual evolution: 
From idea generation to model enhancement

100+ research ideas per year30+ data sources

25+ quant researchers 60+ fundamental professionals

Idea generation

Source: Robeco, December 2025. For illustrative purposes only.



Continual evolution: 
From idea generation to model enhancement

Quant research

A. Prioritisation
Research agenda

C. Research infrastructure
Cloud-based and AI-driven platform

D. Portfolio simulations and evaluation
Rigorous testing across scenarios and market conditions

B. Exploratory research
Multi-angle approach

E. Final outcomes
Committee signs off final decisions

Source: Robeco, December 2025. For illustrative purposes only.



Continual evolution: 
From idea generation to model enhancement

Model enhancement

F. ImplementationSignal graveyard

Signal cellar Signal survivors ~15%

Source: Robeco, December 2025. For illustrative purposes only.



Quant and fundamental collaboration

35+ Researchers/data scientists and engineers power the foundation of our research stack

Signal survivors

~15%
Signal cellar

Signal 
graveyard

100+ research

ideas per year
30+ data 

sources

25+ quant 

researchers

60+ 
fundamental 

professionals

Quant research

A. Prioritisation
Research agenda

C. Research infrastructure
Cloud-based and AI-driven platform

D. Portfolio simulations and evaluation
Rigorous testing across scenarios and market conditions

B. Exploratory research
Multi-angle approach

E. Final outcomes
Committee signs off final decisions

F. Implementation
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Continual evolution: 
From idea generation to model enhancement



Buy the dip?

Example signal: 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 
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Example signal: Buy the dip?
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Source: Robeco, December 2025. For illustrative purposes only 

The code of a disciplined quant investment process

Quant research
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Model enhancement

>2,000 hours spent on 
each project



Interactive 
reversal

Finance 
signal C

Sector 

signal

…

…

Alpha

…

…

…

…

…
…

…

…

…

…

…

…

…

…

… …

Finance 

signal A

Non-
sector 
signal

B/S 

signal 
C Finance 

signal BFinance 

signal F
ML 

signal C

B/S 

signal 
AML 

signal 
A

Finance 

signal E

Interactive 

reversal

…

…

…

…

…

…

…

…

…

…

…

…

…

…

…

…

Source: Robeco. December 2025. For illustrative purposes only 
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Source: Robeco, December 2025. For illustrative purposes 
only 
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MSCI World NR USD Curate Global Sustainable Equity Fund EAA Fund Global Large-Cap Blend Equity

Net out-

performance

1.11%

Curate Global Sustainable Equity Fund (R class USD)

Net annualised returns One year Three years Since inception*

Curate Global Sustainable Equity Fund 22.95% 22.14% 11.63%

MSCI World NR USD 21.09% 21.17% 10.53%

EAA Fund Global Large-Cap Blend Equity 19.97% 17.03% 6.94%

High° 34.47%

Low° -17.38%

*Inception: June 2021 Source: Morningstar at 31 December 2025. °Highest and lowest consecutive 12 month returns of the fund class since inception shown to 31 December 2025.
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Cumulative returns against the benchmark

MSCI EM NR USD Curate Global Emerging Markets Equity Fund EAA Fund Global Emerging Markets Equity

Net annualised returns One year Since inception*

Curate Global Emerging Markets Equity Fund 35.45% 24.44%

MSCI EM NR USD 33.57% 22.42%

EAA Fund Global Emerging Markets Equity 31.75% 21.34%

High° 35.45%

Low° 17.24%

Curate Global Emerging Markets Equity Fund
(R class USD)

*Inception: July 2024 Source: Morningstar at 31 December 2025. °Highest and lowest consecutive 12 month returns of the fund class since inception shown to 31 December 2025.

Net out-

performance

2.02%
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Disclaimer

This is a marketing communication. Collective investments are generally medium to long-term investments. The value of units may go down as well as up and 

past performance is not necessarily a guide to the future. Collective investments are traded at ruling prices. Commission and incentives may be paid and, if so, 

would be included in the overall costs. All performance is calculated on a total return basis, after deduction of all fees and commissions and in US dollar terms. The 

Fund invests in other collective investments, which levy their own charges. Higher risk investments include, but are not limited to, investments in smaller companies, 

even in developed markets, investments in emerging markets or single country debt or equity funds and investments in high yield or non-investment grade debt. 

Foreign securities may have additional material risks, depending on the specific risks affecting that country, such as: potential constraints on liquidity and the 

repatriation of funds; macroeconomic risks; political risks; foreign exchange risks; tax risks; settlement risks; and potential limitations on the availability of market 

information. Investment in the Fund may not be suitable for all investors. Investors should obtain advice from their financia l adviser before proceeding with an 

investment. This document should be read in conjunction with the prospectus of Momentum Global Funds, in which all the current fees additional disclosures, risk of 

investment and fund facts are disclosed. This document should not be construed as an investment advertisement, or investment advice or guidance or proposal or 

recommendation in any form whatsoever, whether relating to the Fund or its underlying investments. It is for information purposes only and has been prepared and 

is made available for the benefit of the investors. While all care has been taken by the Investment Manager in the preparation of the information contained in this 

document, neither the Manager nor Investment Manager make any representations or give any warranties as to the correctness, accuracy or completeness of the 

information, nor does either the Manager or Investment Manager assume liability or responsibility for any losses arising from errors or omissions in the information.

This Fund is a sub-fund of the Momentum Global Funds SICAV, which is domiciled in Luxembourg and regulated by the Commission de Surveillance du Secteur

Financier. The Fund conforms to the requirements of the European UCITS Directive. FundRock Management Company S.A., incorporated in Luxembourg, is the 

Management Company with its registered office at 33, Rue de Gasperich, L-5826 Hesperange, Luxembourg. Telephone +352 271 111. J.P. Morgan Bank 

Luxembourg S.A., incorporated in Luxembourg, is the Administrator and Depositary with its registered office at European Bank & Business Centre, 6, route de Trèves, 

L-2633 Senningerberg, Luxembourg. Telephone +352 462 6851.

This document is issued by Momentum Global Investment Management Limited (MGIM). MGIM is the Investment Manager, Promoter and Distributor for the 

Momentum Global Funds SICAV. MGIM is registered in England and Wales No. 03733094. Registered Office: The Rex Building, 62 Queen Street, London EC4R 1EB. 

Telephone +44 (0)20 7489 7223 Email DistributionServices@momentum.co.uk. MGIM is authorised and regulated by the Financial Conduct Authority No. 232357, and 

is exempt from the requirements of section 7(1) of the Financial Advisory and Intermediary Services Act 37 of 2002 (FAIS) in South Africa, in terms of the FSCA FAIS 

Notice 141 of 2021 (published 15 December 2021). Either Momentum Global Investment Management Limited (MGIM) or FundRock Management Company S.A., 

the management company, may terminate arrangements for marketing under the denotification process in the new Cross -border Distribution Directive (Directive 

EU) 2019/1160” 

tel:+352271111
tel:+3524626851
tel:+442074897223
mailto:DistributionServices@momentum.co.uk
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