
 

SOUND FINANCIAL RETURNS

DECORRELATION FROM TRADITIONAL ASSETS

MEASURABLE SOCIAL AND ENVIRONMENTAL IMPACT

The iGravity Impact Investment Index is an actively managed portfolio of impact 
investments diversified across asset classes, geographies and impact themes which invest 
in solutions addressing the most pressing needs of people and the planet as defined by 
the Sustainable Development Goals (SDGs). The Index invests in 15-20 positions, 
including funds and direct investments, selected on the basis of both financial perfor-
mance and social impact. 

The Index reached its financial objectives in 2021 returning +5.4% net of 
fees with low volatility. Performance was positive 8 out of 12 months, 
with the average monthly gain almost twice as large as the average loss.

All asset classes positively contributed to 
portfolio performance, with Equities 
being the largest contributor on the back 
of supportive equity markets throu-
ghout the year. Fixed Income positions, 
on the other hand, underperformed their 
targets mainly due to private debt funds’ 
slower capital deployment (and hence 
higher cash balances) amidst the persi-
stent uncertainty around the Covid-19 
pandemic. In Alternatives, performance 
was mixed with renewable energy trusts’ 
gains more than offsetting losses from an 
absolute return listed strategy.

In 2021, the Index showed beneficial beta features relative to both equity 
and fixed income markets. The portfolio participates less to negative per-
formance than to positive performance of both indexes – and for fixed 
income markets in particular, it delivers positive returns in both up and 
down markets. Overall this is due to a shorter duration of the fixed 
income allocation and to the portfolio’s multi-strategy approach, as also 
shown by the correlation between the different asset classes.

The iGravity Impact Investment 
Index is purposefully exposed to a 
diverse set of development outco-
mes which can be aggregated accor-
ding to the key development chal-
lenges: improving access to basic 
products and services, increasing 
equal access to productive econo-
mic opportunities, protecting and 
restoring natural ecosystems, and 
avoiding CO2-eq emissions.

During the course of 2021, the 
iGravity Impact Investment Index 
has progressed on all aggregated 
impact performance indicators and 
predominantly on number of indi-
viduals with improved access to 
basic products and services and 
tons of CO2-eq emissions avoided.

INDEX 2021 PERFORMANCE

NATURAL ECOSYSTEMS

709 tonnes of waste materials 
recycled or recovered

3,055 hectares of protected, restored 
or sustainably managed land

2,909 MWh energy saved or 
renewable energy generated per year

4,170 tonnes of CO2 emission
 avoided per year

BASIC NEEDS

 13.8 million litres of drinkable water 
distributed per year

197 individuals with improved 
access to education

79 households with improved 
housing conditions

4,671 individuals with improved 
access to health and household finance

INCLUSIVE ECONOMIES

USD 6.5 million deployed towards 1246 MSMEs 
of which 63% are female-owned and 59% are rural

More than 1,924 Full-Time Employee 
(FTE) positions supported

CLIMATE CHANGE

90 agricultural MSMEs reached per year. 
On average the MSMEs recycle 90% of the 

agricultural waste and 66% of the waste water

33.5 million litres of water treated
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RETURN VOLATILITY SHARPE RATIO

5,36% 1.81 

Multi-asset strategy 
in both public and 

private markets 

5% net target 
return with

 low volatility

Monthly 
liquidity

Tracker 
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INVESTMENT STRATEGY

2021 Performance (Net)

2,98%

Participation to Equity 
markets gains and losses

Participation to Fixed Income 
markets gains and losses 
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2021 IMPACT STORIES

DISCLAIMER -  This document is provided for information purposes only and does not constitute an offer or a recommendation to buy or sell any security or financial instrument. Information provided herein is believed to be correct, 
but its accuracy and completeness are not guaranteed and may be subject to change. Impact stories’ figures are total per sub-investee and not fully attributable to the Index contribution. Unless otherwise indicated, all figures are unaudited. 
Data quoted above is no guarantee of future returns. The data does not take account of the commissions and costs incurred on the issue and redemption of shares. The information herein is confidential and may not be reproduced or 
redistributed. iGravity is responsible for the composition and allocation of the Index according to the Index Guide- lines. Chartered Investment is responsible for the calculation of the Index. In Switzerland, these financial instruments are 
considered structured products. They are not collective investment schemes within the meaning of the Swiss Federal Act on Collective Investment Schemes (CISA), and are therefore not subject to the regulations of the CISA or the super-
vision of the Swiss Financial Market Supervisory Authority FINMA.
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Health Global

Access to market and income 
support for smallholder farmers 

with a focus on women

Renewable 
energy CambodiaRenewable 

energy Ecuador SME 
finance Ghana

Agriculture Ivory Coast Gender 
equality MyanmarSME 

finance Colombia Renewable 
energy Pakistan

Land 
conservation Brasil SME 

finance Costa RicaFinancial 
inclusion India Gender 

equality India

Support of 2'000 marigold 
farmers, including training on 

sustainable agricultural practices

Conservation and restoration of 
native forests in the Amazon 

Conservation of 900'000 ha of  
forest area, 87% FSC and 

PEFC/CERFLOR certified areas

Supply of advanced biomedical 
and medical device products for 

the local health sector

Over 30 hospitals supplied 
across Costa Rica's private and 

public sector

Access to credit for traditionally 
excluded communities and 

individuals in rural areas

Distribution of  $600 mio loans 
to support 1.7 mio borrowers

Access to agronomic support and 
increased marketability for small 

cotton farmers

Support of 19'000 smallholder 
cotton farmers in Ghana

Access to and improvement of 
audiological health care for 
children with hearing loss

Support of 49 projects and 4'300 families 
in low- and middle-income countries, 

including training of 1300 professionals

Production of clean renewable energy 
through waste and production of 

organic fertilizer

Support of 1'300 low-income 
households; production of 4 mio kWh of 

renewable energy in the form of biogas

Production of clean renewable 
energy from “run-of- river” 

hydroelectric plants

Production of 338.6 GWH of 
affordable electricity, powering 

170'000 households

Access to new sources of renewable 
energy for Pakistani households and 

businesses based on wind power

Funding of 25 windmills with 
total capacity of 50 MW 

powering 335'000 households

Capacity building to produce Fairtrade 
certified cocoa beans and to adopt 
regenerative agricultural practices

Support to 31’000 smallholder 
farmers, production of 62’000 tons of 

cocoa across 85’000 hectares

Access to financial services to low-
income rural clients and farmers with a 
special focus on women empowerment

Support of 150'000 borrowers with 
micro credits, 60% of which are 

women

Access to high quality childcare 
and support services for poor 

communities in Colombia

Support of 800 children with 
early childhood care; employment 
opportunities for 169 care givers

iGRAVITY

www.igravity.net impact@igravity.net

FIND OUT MORE

Established in March 2017 and based in Zurich, iGravity is an independent advisor specialized in impact 
investments and innovative finance solutions. We are 100% dedicated to impact and provide consulting 
services and investment advisory across the entire impact investing universe.

Partnerships to govern-
mental and development 

finance institutions

Longstanding experti-
se since the grass-roots 

of impact investing

Positioned to bridge 
between Develop-
ment and Finance

Unique access 
to investment 
opportunities

Link to product webpage
https://chartered-opus.com/en/produkte/product-detail/igravity-impact-investment-index-tracker-certificates-series-ii-1
https://chartered-opus.com/en/produkte/product-detail/igravity-impact-investment-index-tracker-certificates-series-ii-1

https://chartered-opus.com/en/produkte/product-detail/igravity-impact-investment-index-tracker-certificates-series-ii-1 Link to the latest Impact Reporthttps://www.igravity.net/iGravity_Index-2020_Financial_and_Impact_%20Performance_Report.pdf

https://www.igravity.net/iGravity_Index-2020_Financial_and_Impact_%20Performance_Report.pdf
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