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Robeco launches innovative AI-driven NextGen Global Small Cap ETF  
 

• Machine learning unlocks alpha in an under-researched small-cap universe 
• Born from Robeco’s NextGen Quant Incubator to accelerate next-generation innovation 

• Underrepresented global small caps add unique growth exposure and diversification 
 

Rotterdam, 3 March 2026 – Today Robeco announces the launch of its NextGen Global Small Cap ETF, 
an actively managed strategy powered by machine learning. The ETF brings together the firm’s decades 
of quantitative investing expertise and advanced AI technology, offering investors a data-driven way to 
access the global small-cap equity universe. 
 
Global small caps represent one of the broadest and least efficiently covered segments of equity 
markets. With thousands of companies, lower analyst coverage, and less skewed index composition, the 
asset class offers fertile ground for active strategies. Robeco’s new active ETF uses machine learning 
to identify opportunities across this expansive universe, dynamically determining which features matter 
for each individual stock. 
 
While several active and passive small-cap ETFs exist, these strategies often rely on linear 
combinations of well-known factors alone, typically resulting in similar portfolio characteristics across 
providers. In contrast, the NextGen Global Small Cap ETF uses machine learning to detect non-linear 
relationships in return drivers, capturing higher-order interactions between signals across multiple 
investment horizons and dynamically adapting signal weighting at the individual stock level accordingly.  
  
This enables the strategy to uncover patterns other models might miss, creating an ideal environment 
for extracting alpha. With even the most advanced AI models requiring sound human judgment, 
especially during extreme or unforeseen market conditions, Robeco’s portfolio managers remain 
accountable for validating whether the assumptions underpinning the model remain intact. 
 
As yet an under-represented asset class in many portfolios, global small caps can play a valuable role 
within broader equity allocations. Their return drivers differ significantly from large caps, and their 
valuations offer attractive entry points. As a result, small caps can serve as a powerful diversifier in 
portfolios, providing exposure to companies earlier in their growth cycle and less influenced by global 
macroeconomic dynamics. 
 
The newest active ETF is Robeco’s latest product to emerge from the firm’s NextGen Quant Program, a 
research platform designed to rapidly develop and test innovative quantitative strategies. Launched in 
late 2023, the NextGen Quant Program has already delivered several client ready innovations, including 
the Dynamic Theme Machine ETF. By combining new technological capabilities with Robeco’s existing 
intellectual property, the incubator accelerates the creation of next-generation solutions, 
complementing our flagship quant offerings.  
 
Nick King, Head of ETFs at Robeco: “Investing in small caps aims to enhance long-term return potential 
and provide diversification benefits. The NextGen Quant team have developed a unique AI-powered 
process to select stocks from this incredibly broad universe, while maintaining disciplined risk 
management. Wrapping the strategy as an ETF makes it efficient and accessible to clients.” 
 

 
Mike Chen, Head of NextGen Quant at Robeco: “The NextGen Quant Program is transforming cutting-
edge ideas into real investment strategies, complementing our flagship offerings and offering clients 
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something truly differentiated. This new active ETF stands out because it applies advanced machine 
learning to one of the market’s least efficient segments. With thousands of under-researched small-cap 
companies, the universe offers an ideal environment for an AI-driven strategy to add real value.” 
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About Robeco 
Robeco is a pure-play international asset manager founded in 1929 with headquarters in Rotterdam, the 
Netherlands, and 15 offices worldwide. A global leader in sustainable investing since 1995, its integration of 
sustainable as well as fundamental and quantitative research enables the company to offer institutional and 
private investors an extensive selection of active investment strategies, for a broad range of asset classes. On 30 
June 2025, Robeco had EUR 246 billion in total client assets. Robeco is a subsidiary of ORIX Corporation Europe 
N.V. More information is available at www.robeco.com. 
 
Important information  
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 in Amsterdam. This marketing document is intended solely for professional investors, defined as investors 
qualifying as professional clients, who have requested to be treated as professional clients or 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 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 material 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 
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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. 
 
 
 
 
 


