RELATORIO MENSAL DOS MERCADOS

Mercado Secundario de Divida Publica

BODIV

SGMR, SA —————

Dezembro de 2017

Out Nov Dez MoM A (%) * A%)*
1.1 Montante Negociado 44,927,987,998.66 86,252,584,288.55 131,262,232,329.97 & 52.18 525,125,079,128.50 58,844,780,295.19 4 123.07
Ambiente Multilateral 24,881,557,669.37 48,714,834,008.19 69,835,821,704.57 A 43.36 295,675,909,879.82 27,615,585,954.92 A 152.89
Obrigagdes do Tesouro 24,574,083,577.36 48,382,041,316.20 69,540,086,430.77 & 43.73 286,966,088,677.96 27,615,585,954.92 4 151.81
Bilhetes do Tesouro 307,474,092.01 332,792,691.99 295,735,273.80 W -11.14 8,709,821,201.86 - NA
Ambiente Bilateral 20,046,430,329.29 37,537,750,280.36 61,426,410,625.40 A 63.64 229,449,169,248.68 31,229,194,340.27 4 96.70
Obrigagbes do Tesouro 13,050,359,761.15 26,845,159,372.98 55,078,388,150.59 & 105.17 166,319,568,670.51 26,570,611,612.04 A 107.29
Bilhetes do Tesouro 6,996,070,568.14 10,692,590,907.38 6,348,022,47481 W -40.63 63,129,600,578.17 4,658,582,728.23 A 36.27
1.2 Montante Negociado (por membro negociador) s Out Nov Dez MoM A (%) YTD YoY YoY A (%)
Standard Bank Angola 27,599,261,682.90 47,621,924,144.96 94,724,690,813.18 A 98.91  335,385,636,402.22 40,372,682,002.44 #.134.63
Ambiente Multilateral - - - NA 3,427,826,878.34 - NA
Ambiente Bilateral 27,599,261,682.90 47,621,924,144.96 94,724,690,813.18 A& 98.91 331,957,809,523.88 40,372,682,002.44 A 134.63
Banco Angolano de Investimento 19,189,208,849.22 9,429,846,850.80 10,472,569,677.20 A 11.06 107,976,153,489.77 14,008,701,780.39 W -25.24
Ambiente Multilateral 19,181,197,542.04 9,399,884,726.78 10,133,984,296.88 A 7.81 106,164,693,163.71 13,975,228,863.29 W -27.49
Ambiente Bilateral 8,011,307.18 29,962,124.02 338,585,380.32 A 1030.04 1,811,460,326.06 33,472,917.10 4 911.52
Banco de Fomento Angola 22,022,722,107.92 82,457,979,876.44 102,384,970,371.02 & 24.17  397,198,465,985.53 27,513,263,034.00 4.272.13
Ambiente Multilateral 22,022,722,107.92 82,243,514,923.92 101,325,214,857.82 & 23.20 375,643,308,512.41 27,513,263,034.00 4 268.28
Ambiente Bilateral - 214,464,952.52 1,059,755,513.20 & 394.14 21,555,157,473.12 - NA
Banco BIC,SA 5,960,183,940.80 5,258,739,895.96 22,574,721,265.02 & 329.28 85,492,996,853.55 13,161,791,010.82 4 71.52
Ambiente Multilateral 5,960,183,940.80 5,258,739,895.96 22,574,721,265.02 A 329.28 81,547,968,209.35 6,894,722,085.60 4 227.42
Ambiente Bilateral - - - NA 3,945,028,644.20 6,267,068,925.22 NA
Banco Regional do Keve 40,164,815.22 41,407,026.00 1,951,610,249.38 A 4613.23 6,124,634,311.52 11,233,558,928.42 W -82.63
Ambiente Multilateral 40,164,815.22 41,407,026.00 1,951,610,249.38 A& 4613.23 2,629,328,136.88 - NA
Ambiente Bilateral - - - NA 3,495,306,174.64 11,233,558,928.42 NA
Banco Millennium Atlantico 11,409,091,681.06 14,474,184,853.42 19,117,743,627.30 A 32.08 66,698,957,458.60 4,618,037,773.91 #.313.98
Ambiente Multilateral - - - NA 33,951,499.76 66,431,866.55 NA
Ambiente Bilateral 11,409,091,681.06 14,474,184,853.42 19,117,743,627.30 & 32.08 66,665,005,958.84 4,551,605,907.36 4 320.02
Banco Econémico 2,473,120,000.00 - 203,468,221.34 NA 7,958,680,238.80 6,781,526,060.40 NA
Ambiente Multilateral 2,473,120,000.00 - - NA 7,755,212,017.46 - NA
Ambiente Bilateral - - 203,468,221.34 NA 203,468,221.34 6,781,526,060.40 NA
Banco Prestigio 85,726,932.76 - 3,996,669,498.92 NA 9,130,447,101.77 - NA
Ambiente Multilateral 85,726,932.76 - 3,686,112,740.04 NA 8,819,890,342.89 - NA
Ambiente Bilateral - - 310,556,758.88 NA 310,556,758.88 - NA
Banco de Negocios Internacional 1,076,495,987.44 13,221,085,929.52 6,063,465,665.03 W -54.14 33,249,631,143.69 - NA
Ambiente Multilateral - 486,121,443.72 - NA 486,121,443.72 - NA
Ambiente Bilateral 1,076,495,987.44 12,734,964,485.80 6,063,465,665.03 W -52.39 32,763,509,699.97 - NA
Banco Sol - - 1,034,555,271.55 NA - - NA
Ambiente Multilateral - - - NA - - NA
Ambiente Bilateral - - 1,034,555,271.55 NA - - NA



1.3 Montante Negociado (por ano de vencimento) Out Nov Dez MoM A (%) YTD YoY YoY A (%)

2017 2,123,811,262.59 1,579,126,020.01 666,667,217.06 W -57.78 42,582,870,369.17 6,530,710,940.14 ¥ -89.79
2018 15,486,743,385.58 13,628,269,111.87 8,625,554,305.09 W -36.71 129,467,359,315.62 32,733,013,782.25 W -73.65
2019 4,308,067,153.20 4,924,033,265.71 9,833,141,952.04 A 99.70 66,327,129,455.09 10,001,242,611.19 ¥ -1.68
2020 18,333,745,735.94 57,747,918,806.29 105,464,917,143.24 A 82.63 250,846,408,580.47 4,794,471,308.07 4#.2099.72
2021 92,826,000.00 764,294,170.88 3,638,030,153.29 A 376.00 4,919,079,517.35 826,625,300.66 4 340.11
2022 2,696,662,107.97 262,725,742.11 1,100,038,158.45 A& 318.70 10,626,356,109.67 11,728,461.21 4#.9279.22
2023 1,886,132,353.38 6,131,617,169.68 1,835,123,400.80 W -70.07 19,042,515,779.13 3,946,987,891.67 W -53.51
2024 - 1,214,600,002.00 98,760,000.00 W -91.87 1,313,360,002.00 - NA
1.4 Negécios Realizados 209 284 476 MoM A (%) YTD YoY YoY A (%)
Ambiente Multilateral 159 219 408 o 86.30 1685 159 4. 156.60
Obrigagdes do Tesouro 157 215 406 o 88.84 1648 159 4 155.35
Bilhetes do Tesouro 2 4 2 v -50.00 37 - NA
Ambiente Bilateral 50 65 68 o 4.62 421 54 & 2593
Obrigagdes do Tesouro 45 56 57 o 1.79 365 48 & 18.75
Bilhetes do Tesouro 5 9 11 'S 22.22 56 6 4 8333
1.5 Negdcios Realizados (por membro negociador) & Out Nov Dez MoM A (%) YTD YoY YoY A (%)
Banco de Fomento Angola 95 170 358 o 276.84 1253 101 4.254.46
Ambiente Multilateral 95 169 356 N 110.65 1247 101 4 252.48
Ambiente Bilateral - 1 2 NA 6 - NA
Banco Angolano de Investimento 48 37 25 v -47.92 319 50 NA
Ambiente Multilateral 46 36 24 v -33.33 308 49 W -51.02
Ambiente Bilateral 2 1 1 = 0.00 11 1 = 0.00
Standard Bank Angola 13 21 23 o 76.92 192 19 A 21.05
Ambiente Multilateral - - - NA 4 - NA
Ambiente Bilateral 13 21 23 o 9.52 188 19 & 21.05
Banco BICS.A 14 12 18 s 50.00 89 15 NA
Ambiente Multilateral 14 12 18 o 50.00 89 8 4. 125.00
Ambiente Bilateral - - - NA - 7 NA
Banco Regional do Keve 1 0 10 o 900.00 25 10 NA
Ambiente Multilateral 1 - 10 NA 16 - NA
Ambiente Bilateral - - - NA 9 10 NA
Banco Millennium Atlantico 26 27 35 a 29.63 160 17 #.105.88
Ambiente Multilateral - - - NA 3 - NA
Ambiente Bilateral 26 27 35 s 29.63 157 17 4. 105.88
Banco Econémico 2 0 1 NA 20 1 =3 0.00
Ambiente Multilateral 2 - - NA 19 - NA
Ambiente Bilateral - - 1 NA 1 1 = 0.00
Banco Prestigio 1 0 1 NA 3 0 NA
Ambiente Multilateral 1 - - NA 2 - NA
Ambiente Bilateral - - 1 NA 1 - NA
Banco Negocios Internacional 9 12 4 v -66.67 40 0 NA
Ambiente Multilateral - - - NA - - NA
Ambiente Bilateral 9 12 4 v -66.67 40 - NA
Banco Sol 0 0 1 NA 1 0 NA
Ambiente Multilateral - - - NA - - NA

Ambiente Bilateral - - 1 NA 1 - NA



1.6 Negdcios Realizados (por ano de vencimento) 209 284 476 MoM A (%) YTD YoY YoY A (%)
2017 9 5 21 'S 320.00 155 29 ¥ -27.59
2018 87 59 32 v -45.76 729 128 ¥ -75.00
2019 19 45 35 v -22.22 298 29 A 20.69
2020 73 149 338 'S 126.85 745 13 4.2500.00
2021 1 4 17 'S 325.00 31 2 4. 750.00
2022 9 3 9 'S 200.00 45 2 4. 350.00
2023 11 17 23 'S 35.29 100 10 4. 130.00
2024 - 2 1 NA 3 - NA
1.7 Preco Médio dos Negdcios Realizados (por maturidade) Out Nov Dez MoM A (%) Preco Médio Anual
2017 99.73 99.92 100.00 =] 0.08 100.21
2018 101.31 100.74 101.21 = 0.47 101.12
2019 99.39 100.29 99.28 v -1.01 98.69
2020 100.19 101.25 101.18 v -0.07 97.02
2021 68.76 101.12 90.58 v -10.42 92.11
2022 79.17 88.03 75.25 v -14.52 80.33
2023 88.02 84.85 90.68 N 6.87 85.00
2024 - 95.68 60.00 v -37.29 77.84
2. POS-NEGOCIACAO Out Nov Dez MoM A (%) YTD YoY YoY A (%)
2.1 Montante sob Custédia 1,507,922,504,959.54 1,536,422,742,766.23 1,531,318,297,351.48 V¥ -0.33 NA NA NA
Bilhetes do Tesouro 497,831,824,000.00 471,271,774,000.00 333,446,259,000.00 W -29.25 NA NA NA
Obrigagdes do Tesouro 1,010,090,680,959.54 1,065,150,968,766.23 1,197,872,038,351.48 A& 12.46 NA NA NA
2.2 Liquidagdo 28,594,599,462.51 120,954,331,821.85 105,292,301,670.03 V¥ -12.95  583,240,004,050.03
Liquidagdo financeira de negdcios 7 2,512,660,492.34 500,575,916.32 6,086,436,793.61 A 1115.89
Eventos de Distribui¢do de Rendimento 26,081,938,970.17 120,453,755,905.53 99,205,864,876.42 W -17.64
Cupdes 2,286,239,682.55 6,263,380,140.16 7,261,315,509.91 A 15.93
Resgates/Amortizagdes 23,795,699,287.62 114,190,375,765.37 91,944,549,366.51 W -19.48
Rating Angola Notagdo Outlook Data
Moody's B2 Estavel 2017-10-20
Fitch B Negativo 2016-09-23
Standard & Poor B- Estavel 2017-08-11

Notas:
1 - Refere-se a variagdo percentual face ao més anterior;

2 - Refere-se ao montante negociado ou negdcios realizados desde o inicio do ano;

3 - Refere ao montante negociado ou negdcios realizados no mesmo més do ano anterior;

4 - Refere-se a variagdo percentual face ao mesmo més do ano anterior (variagdo homdloga);

5 - Valores double counted, isto é, o somatério das compras e das vendas.

6 - Inclui negdcios interbancarios, isto é, havendo um negdcio efectuado por dois membros negociadores diferentes e para efeitos de analise de desempenho, o negdcio é contabilizado para ambos.

7 - Valor referente a liquidagdo de negdcios interbancarios, isto é, negécios realizados entre intermediarios financeiros diferentes.

Todos os esforgos razoaveis foram feitos para garantir que as informagdes neste documento estavam corretas no momento da publicagdo. No entanto, a BODIVA SGMR S.A ndo aceita qualquer responsabilidade por decisdes tomadas, ou relacionados a sistemas ou outros
trabalhos realizados por qualquer parte com base neste documento. ESte documento ndo é uma recomedagdo de investimento, ndo constitui qualquer tipo de aconselhamento, nem é uma oferta de compra e venda ou tem como intengao solicitar uma oferta de compra ou de
venda de instrumentos financeiros.




