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. . . RHP Stress scenario Unfavorable scenario

NN Strategy (non fiscal) Performance Scenario's April 2023
1Y RHP/2 RHP 1y RHP/2
[years] [€](2) (%] [€](2) [%] [€](2) [%] [€1(2) [%] [€]1(2) [%]

NN Life Select Dividend 10 2.134 -78,70% 2.282 -25,60% 1.037 -20,30% 8.497 -15,00% 9.261 -1,50%
NN Triodos Euro bond impact fund 10 7.612 -23,90% 7.006 -6,90% 5.803 -5,30% 8.513 -14,90% 7.643 -5,20%
NN Triodos Global equities impact fund 10 2.598 -74,00% 2.763  -22,70% 1.403 -17,80% 8.748 -12,50% 9.030 -2,00%
NN R valor F fund 10 1.709 -82,90% 1.778 -29,20% 697 -23,40% 8.726 -12,70% 9.463 -1,10%
NN Ethenea ethna-aktiv fund 10 7.051 -29,50% 6.716 -7,70% 5.457 -5,90% 8.978 -10,20% 9.126 -1,80%
NN Funds For Good European equities sustainable moderate fund 10 5.128 -48,70% 5.462 -11,40% 4.013 -8,70% 8.629 -13,70% 8.358 -3,50%
NN Fidelity world fund 10 1.931 -80,70% 1.859 -28,60% 748 -22,80% 8.753 -12,50% 9.049 -2,00%
NN Fidelity america fund 10 2.843 -71,60% 2.148 -26,50% 942 -21,00% 8.693 -13,10% 9.632 -0,70%
NN Fidelity pacific fund 10 2.142 -78,60% 2.041 -27,20% 869 -21,70% 7.927 -20,70% 7.445 -5,70%
NN Flossbach von Storch multiple opportunities Il fund 10 4,800 -52,00% 4,393 -15,20% 2.882 -11,70% 9.069 -9,30% 8.937 -2,20%
NN M&G optimal income fund 10 6.451 -35,50% 6.312 -8,80% 4.974 -6,70% 8.848 -11,50% 8.449 -3,30%
NN M&G dynamic allocation fund 10 4,525 -54,70% 4,321 -15,40% 2.811 -11,90% 8.849 -11,50% 9.324 -1,40%
NN JPMorgan euro liquidity fund 10 9.482 -5,20% 9.411 -1,20% 9.113 -0,90% 9.482 -5,20% 9.411 -1,20%
NN DNCA invest eurose fund 10 5.246 -47,50% 5.329 -11,80% 3.871 -9,10% 8.943 -10,60% 9.263 -1,50%
NN Life Euro fixed income fund 10 6.761 -32,40% 6.271 -8,90% 4.927 -6,80% 8.404 -16,00% 7.398 -5,90%
NN Life Global sustainable equity fund 10 1.181 -88,20% 1.252 -34,00% 394 -27,60% 8.908 -10,90% 9.495 -1,00%
NN Carmignac patrimoine fund 10 6.608 -33,90% 6.165 -9,20% 4.805 -7,10% 8.526 -14,70% 8.324  -3,60%
NN Life Patrimonial aggressive fund 10 3.025 -69,70% 3.152 -20,60% 1.728 -16,10% 8.966 -10,30% 9.079 -1,90%
NN Life Patrimonial balanced fund 10 4.471 -55,30% 4.572 -14,50% 3.067 -11,10% 8.834 -11,70% 8.642 -2,90%
NN Life Patrimonial defensive fund 10 6.284 -37,20% 6.247 -9,00% 4.903 -6,90% 8.618 -13,80% 8.191 -3,90%
NN Life Patrimonial balanced european sustainable fund 10 4,706 -52,90% 4,779 -13,70% 3.279 -10,60% 8.769 -12,30% 8.710 -2,70%
NN Carmignac emergents fund 10 2.475 -75,30% 2.353 -25,10% 1.087 -19,90% 7.786 -22,10% 7.746 -5,00%
NN Nordea global real estate fund 10 1.739 -82,60% 1.313 -33,40% 426 -27,10% 8.198 -18,00% 8.305 -3,60%
NN Life Multi asset factor opportunities fund 10 5.072 -49,30% 4.641 -14,20% 3.135 -11,00% 8.703 -13,00% 8.342 -3,60%
NN Threadneedle global smaller companies fund 10 1.567 -84,30% 1.602 -30,70% 588 -24,70% 8.681 -13,20% 8.365 -3,50%
NN Life Emerging markets debt fund 10 3.855 -61,50% 3.792 -17,60% 2.303 -13,70% 8.195 -18,10% 7.300 -6,10%
NN Pictet global megatrend selection fund 10 2.290 -77,10% 1.933 -28,00% 795 -22,40% 8.597 -14,00% 8.610 -2,90%
NN R-co Valor balanced fund 10 3.672 -63,30% 3.876 -17,30% 2.381 -13,40% 8.652 -13,50% 8.758 -2,60%
NN Nordea global climate and environment fund 10 2.366 -76,30% 1.801 -29,00% 711 -23,20% 9.037 -9,60% 9.838 -0,30%
NN Life Euro High Dividend Fund 10 1.389 -86,10% 1.536 -31,20% 554 -25,10% 8.595 -14,10% 10.212 0,40%
NN Life Health & Well-being Fund 10 1.581 -84,20% 1.641 -30,30% 615 -24,30% 8.501 -15,00% 9.116 -1,80%
NN Schroder Global Energy Transition fund 10 1.145 -88,60% 1.201 -34,50% 369 -28,10% 7.762  -22,40% 7.835 -4,80%
NN Threadneedle Global Focus fund 10 1.140 -88,60% 1.129 -35,40% 333 -28,80% 9.033 -9,70% 9.202 -1,70%
NN JPMorgan US Technology fund 10 1.705 -82,90% 1.144 -35,20% 340 -28,70% 7.984 -20,20% 7.652 -5,20%
NN Capital Group Global Allocation fund 10 3.841 -61,60% 3.898 -17,20% 2.401 -13,30% 9.094 -9,10% 9.346 -1,30%
NN FFG Global Flexible Sustainable fund 10 5.468 -45,30% 5.311 -11,90% 3.842 -9,10% 9.110 -8,90% 8.834 -2,40%
NN Blackrock Global Allocation fund 10 4.150 -58,50% 3.853 -17,40% 2.356 -13,50% 8.939 -10,60% 9.086 -1,90%
NN M&G Global Listed Infrastructure fund 10 1.995 -80,10% 1.831 -28,80% 729 -23,00% 8.753 -12,50% 9.709 -0,60%
NN Life Patrimonial Future 10 4.341 -56,60% 4.430 -15,00% 2.921 -11,60% 8.901 -11,00% 8.728 -2,70%
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Moderate scenario
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Favorable scenario
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Insurance Scenario

Death scenario
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