BODIVA

SGMR, 5A

RELATORIO MENSAL DOS MERCADOS

1. NEGOCIAGCAO Dez Jan MoM A (%) YTD? YoY A (%)*
1.1 Montante Negociado | Volume Negociad 131,262,232,329.97 7,911,684 30,225,761,985.74 1,923,936 W  -76.97 30,225,761,985.74 1,923,936 14,812,809,360.43 4. 104.05
Ambiente Multilateral 69,835,821,704.57 668,887 22,333,572,833.99 770,196 w -68.02 92,169,394,538.56 770,196 6,954,182,631.63 & 221.15
Bilhetes do Tesouro 295,735,273.80 316,340 559,167,337.15 646,288 89.08 854,902,610.95 646,288 - NA
BT - 28 dias - - - - NA - - - NA
BT-91dias - - - - NA - - - NA
BT - 182 dias - - 5,186,442.10 5,462 NA 5,186,442.10 5,462 - NA
BT - 364 dias 295,735,273.80 316,340 553,980,895.05 640,826 4 87.32 849,716,168.85 640,826 - NA
Obrigacdes do Tesouro 69,540,086,430.77 352,547 21,774,405,496.84 123,908 w -68.69 91,314,491,927.61 123,908 6,954,182,631.63 & 213.11
OT-TX 69,540,086,430.77 352,547 18,902,471,256.84 80,702 w -72.82 88,442,557,687.61 80,702 6,954,182,631.63 & 17181
OT-NR - - 2,871,934,240.00 43,206 NA 2,871,934,240.00 43,206 - NA
OT-BT91 - - - - NA - - ) NA
Ambiente Bilateral 61,426,410,625.40 7,242,797 7,892,189,151.75 1,153,740 W= -87.15 69,318,599,777.15 1,153,740 7,858,626,728.80 & 043
Bilhetes do Tesouro 6,348,022,474.81 6,978,689 1,006,607,970.34 1,123,632 w -84.14 7,354,630,445.15 1,123,632 3,062,590,722.84 W -67.13
BT - 28 dias - - - - NA - - - NA
BT-91dias 2,727,511,100.00 2,820,000 - - W -100.00 2,727,511,100.00 - 651,499,639.80 ¥ -100.00
BT - 182 dias 2,015,741,374.81 2,193,939 767,195,474.10 833,745 w -61.94 2,782,936,848.91 833,745 - NA
BT - 364 dias 1,604,770,000.00 1,964,750 239,412,496.24 289,887 w -85.08 1,844,182,496.24 289,887 2,411,091,083.04 ¥ -90.07
Obrigacdes do Tesouro 55,078,388,150.59 264,108 6,885,581,181.41 30,108 w -87.50 61,963,969,332.00 30,108 4,796,036,005.96 & 4357
OT-TX 55,078,388,150.59 264,108 6,885,581,181.41 30,108 w -87.50 61,963,969,332.00 30,108 4,796,036,005.96 & 4357
OT-NR - - - - NA - - - NA
OT-BT91 - - - - NA - - - NA
1.2 Montante Negociado| N2 de Negécios (por membro negociador Dez Jan MoM A (%) YTD YoY YoY A (%)
Standard Bank Angola 94,724,690,813.18 23 7,923,069,468.40 9 v -91.57 7,923,069,468.40 9 13,355,920,463.44 ¥ -40.68
Ambiente Multilateral - 0 - 0 = 0.00 - - - NA
Ambiente Bilateral 94,724,690,813.18 23 7,923,069,468.40 9 v -91.57 7,923,069,468.40 9 13,355,920,463.44 ¥ -40.68
Banco Angolano de Investimentos 10,472,569,677.20 26 1,880,641,703.11 12 A -80.64 1,880,641,703.11 12 5,618,506,421.14 ¥ -66.53
Ambiente Multilateral 10,133,984,296.88 25 971,827,001.70 10 v -89.63 971,827,001.70 10 4,531,697,043.64 W -7855
Ambiente Bilateral 338,585,380.32 1 908,814,701.41 2 & 168.42 908,814,701.41 2 1,086,809,377.50 ¥ -16.38
Banco de Fomento Angola 102,384,970,371.02 357 29,184,321,132.53 41 v -66.51 29,184,321,132.53 41 5,431,639,575.42 & 43730
Ambiente Multilateral 101,325,214,857.82 355 29,081,720,025.93 39 v -66.21 29,081,720,025.93 39 5,431,639,575.42 & 43541
Ambiente Bilateral 1,059,755,513.20 2 102,601,106.60 2 v -90.32 102,601,106.60 2 - NA
Banco BICS.A 22,574,721,265.02 18 3,892,008,698.50 5 v -82.76 3,892,008,698.50 5 - NA
Ambiente Multilateral 22,574,721,265.02 18 3,892,008,698.50 5 v -82.76 3,892,008,698.50 5 - NA
Ambiente Bilateral - 0 - 0 = 0.00 - - - NA
Banco Regional do Keve 1,951,610,249.38 10 - 0 v -100.00 - - 315,038,092.02 ¥ -100.00
Ambiente Multilateral 1,951,610,249.38 10 - 0 v -100.00 - - - NA
Ambiente Bilateral - 0 - 0 = 0.00 - - 315,038,092.02 ¥ -100.00
Banco Millennium Atlantico 19,117,743,627.30 37 5,318,570,192.77 2 v -71.99 5,318,570,192.77 2 959,485,524.64 & 45431
Ambiente Multilateral - 0 - 0 = 0.00 - - - NA
Ambiente Bilateral 19,117,743,627.30 37 5,318,570,192.77 2 v -71.99 5,318,570,192.77 2 959,485,524.64 & 45431
Banco Economico 203,468,221.34 1 4,946,240,000.00 1 4 2330.96 4,946,240,000.00 1 - NA
Ambiente Multilateral - 0 4,946,240,000.00 1 = 0.00 4,946,240,000.00 1 - NA
Ambiente Bilateral 203,468,221.34 1 - 0 v -100.00 - - - NA
Banco Prestigio 3,996,669,498.92 2 - 0 v -100.00 - - - NA
Ambiente Multilateral 3,686,112,740.04 1 - 0 W -100.00 - - - NA
Ambiente Bilateral 310,556,758.88 1 - 0 W  -100.00 - - - NA
Banco de Negocios Internacional - [ 7,203,863,856.73 8 o 18.81 7,203,863,856.73 8 - NA
Ambiente Multilateral - 0 5,672,541,022.41 5 = 0.00 5,672,541,022.41 5 - NA
Ambiente Bilateral - 0 1,531,322,834.32 3 v -74.75 1,531,322,834.32 3 - NA
MadzGlobal - 0 102,808,919.44 1 = 0.00 102,808,919.44 1 - NA
Ambiente Multilateral - 0 102,808,919.44 1 = 0.00 102,808,919.44 1 - NA
Ambiente Bilateral - 0 - 0 = 0.00 - - - NA



1.3 Volume Negociado (Quantidade | Turnover) Dez Jan MoM A (%) YTD® YoY YoY A (%)
Ambiente Multilateral 379,123 5.527% 770,196 1.721% & 10315 770,196 1.721% NA NA
Bilhetes do Tesouro 66,340 0.029% 646,288 0.313% & 87421 646,288 0.313% NA NA
BT - 28 dias 0 0.000% 0 0.000% = 0.00 - 0.000% NA NA
BT-91dias 0 0.000% 0 0.000% = 0.00 - 0.000% NA NA
BT - 182 dias 0 0.000% 5,462 0.010% = 0.00 5,462 0.010% - NA
BT - 364 dias 66,340 0.029% 640,826 0.303% & 865.97 640,826 0.303% - NA
Obrigacdes do Tesouro 312,783 5.498% 123,908 1.408% ¥ 6039 123,908 1.408% NA NA
OT-TX 312,783 5.498% 80,702 1.408% v 7420 80,702 1.408% - NA
OT-NR 0 0.000% 43,206 0.000% = 0.00 43,206 0.000% NA NA
OT-BT91 0 0.000% 0 0.000% = 0.00 - 0.000% NA NA
- 0.000% NA NA
Ambiente Bilateral 7,240,766 17.777% 1,153,740 18.064% ¥ -84.07 1,153,740 18.064% NA NA
Bilhetes do Tesouro 6,978,689 13.171% 1,123,632 0.058% ¥ -83.90 1,123,632 0.058% NA NA
BT- 28 dias 0 0.000% 0 0.000% = 0.00 - 0.000% NA NA
BT-91 dias 2,820,000 9.476% 0 0.000% ¥ -100.00 - 0.000% NA NA
BT - 182 dias 2,193,939 2.825% 833,745 0.000% ¥ 6200 833,745 0.000% NA NA
BT - 364 dias 1,964,750 0.869% 289,887 0.058% ¥ 8525 289,887 0.058% NA NA
Obrigaces do Tesouro 262,077 4.607% 30,108 18.006% ¥ 8851 30,108 18.006% NA NA
OT-TX 262,077 4.607% 30,108 18.006% ¥ 8851 30,108 18.006% NA NA
OT-NR 0 0.000% 0 0.000% = 0.00 - 0.000% NA NA
OT-BT91 0 0.000% 0 0.000% = 0.00 - 0.000% NA NA
1.4 Montante Negociado | Turnover (por ano de vencimento) Dez Jan MoM A (%) YTD YoY YoY A (%)
2017 666,667,217.06 0.00% - 0.00% ¥  -100.00 - 0.00% 7,443,381,156.74 ¥ -100.00
2018 8,625,554,305.09 2.18% 3,099,740,534.61 0.63% ¥  -63.03 3,099,740,534.61 0.63% 15,420,789,175.12 ¥ -79.90
2019 9,833,141,952.04 7.72% 2,027,441,280.12 1.57% v 7938 2,027,441,280.12 1.57% 4,820,657,251.16 ¥ -57.94
2020 105,464,917,143.24 23.26% 18,706,716,373.45 3.37% v 8103 18,706,716,373.45 3.37% 1,182,007,304.68 & 148262
2021 3,638,030,153.29 6.65% - 0.00% ¥  -100.00 - 0.00% - NA
2022 1,100,038,158.45 2.33% 5,113,010,516.69 10.88% & 364.80 5,113,010,516.69 10.88% - NA
2023 1,835,123,400.80 2.74% 1,170,111,590.87 1.56% a 5.82 1,170,111,590.87 1.56% 1,322,520,436.56 ¥ -11.52
2024 98,760,000.00 2.87% 108,741,690.00 2.35% a 10.11 108,741,690.00 2.35% - NA
1.5 Prego Médio dos Negécios Realizados Dez Jan Spread Preco Médio Anual
Bilhetes do Tesouro Compra Venda Compra Venda Compra Venda
BT - 28 dias NA NA NA
BT-91dias 967.08 NA NA NA
BT - 182 dias 918.69 949.55 920.18 a 2937 949.55 920.18
BT - 364 dias 838.45 837.00 860.16 A& 2316 837.00 860.16
Obrigagbes do Tesouro Indexadas NA NA NA
2017 100.00 NA NA NA
2018 97.30 102.61 99.89 101.59 a 169 99.89 101.59
2019 88.65 102.43 95.98 100.84 & 486 95.98 100.84
2020 90.37 101.75 100.63 100.12 a 051 100.63 100.12
2021 63.92 101.69 NA NA NA
2022 58.90 95.69 86.82 NA 86.82 NA
2023 76.53 94.61 83.26 89.37 a 611 83.26 89.37
2024 60.00 78.97 NA 78.97 NA
Obrigagbes do Tesouro Ndo Indexadas NA NA NA
2017 " v NA NA NA
2018 " v NA NA NA
2019 " v NA NA NA
2020 " v NA NA NA
2021 " v NA NA NA
2022 " r 65.00 76.16 a 1116 65.00 76.16
2023 " v NA NA NA
2024 " v NA NA NA
Obrigagbes do Tesouro Taxa Varidvel (OT-BT91) NA NA NA
2017 " v NA NA NA
2018 " v NA NA NA
2019 " v NA NA NA
2020 " v NA NA NA
2021 " v NA NA NA
2022 " ” NA NA NA
2023 " ” NA NA NA
2024 " ” NA NA NA



2. NEGOCIACAO Dez Jan MoM A (%) YTD YOY Y A (%)
2.1 Quantidade sob Custédia| Montante sob Custédia 339,419,341  1,531,318,297,351.48 AOA 285,811,116  1,782,201,777,546.50 AOA 16.38 NA °
Bilhetes do Tesouro (Quantidade | Montante) 333,446,259 333,446,259,000.00 AOA 279,795,571 279,795,571,000.00 AOA = -16.09 NA 17,148,773,000.00 AOA 4 1531.58
BT-28 dias 0 - AOA 0 - ADA NA - AOA
BT-91 dias 29,758,185 29,758,185,000.00 AOA 11,281,941 11,281,941,000.00 AOA W -62.09 NA 6,964,582,000.00 AOA 4 61.99
BT-182 dias 77,661,922 77,661,922,000.00 AOA 57,339,126 57,339,126,000.00 AOA W= -26.17 NA 779,955,000.00 AOA 7251.59
BT - 364 dias 226,026,152 226,026,152,000.00 AOA 211,174,504 211,174,504,000.00 AOA = -6.57 NA 9,404,236,000.00 AOA 4 214553
NA
ObrigagBes do Tesouro (Quantidade | Montante) 5,973,082 1,197,872,038,351.48 AOA 6,015,545 1,502,406,206,546.50 AOA 2 25.42 NA 769,337,594,632.85 AOA 4 95.29
OT-TX 5,689,168 1,169,480,638,351.48 AOA 5,731,631 1,474,014,806,546.50 AOA 26.04 NA 763,734,694,632.85 AOA 4 93.00
OT-NR 283,914 28,391,400,000.00 AOA 283,914 28,391,400,000.00 AOA == 0.00 NA 5,602,900,000.00 AOA 406.73
OT-BT91 0 - AOA 0 - ADA NA - AOA
2.2 Liquidag&o (N ) 105,292,301,670.03 AOA 67,058,930,122.63 AOA W -36.31 67,058,930,122.63 AOA 11,873,801,746.48 A 464.76
Liquidagdo Financeira de Negécios7 (N2 Negécios | Montante) 6 6,086,436,793.61 AOA 14 9,414,477,964.07 AOA & 54.68 9,414,477,964.07 AOA -
Eventos de Distribuicio de Rendimento (Montante) 99,205,864,876.42 AOA 57,644,452,158.56 AOA A -41.89 67,058,930,122.63 AOA 11,873,801,746.48 & 385.48
Cupdes (N2 Cupdes|Montante) 78 7,261,315,509.91 AOA a4 6,218,676,794.66 AOA ¥# -14.36 6,218,676,794.66 AOA 3,874,356,280.70 60.51
OT-TX 71 6,949,570,759.91 AOA 44 6,218,676,794.66 AOA W -10.52 6,218,676,794.66 AOA 3,874,356,280.70 & 60.51
OT-NR 7 311,744,750.00 AOA 0 - AOA W -100.00 - ADA -
Resgates/Amortizagdes (Montante) 19 91,944,549,366.51 AOA 12 51,425,775,363.90 AOA ¥ -44.07  51,425,775,363.90 AOA 7,999,445,465.78 4 542.87
Bilhetes do Tesouro (N2 de Resgates | Montante) 12 58,796,160,000.00 AOA 10 41,045,360,000.00 AOA W= -30.19 41,045,360,000.00 AOA 3,542,630,000.00 4 1058.61
BT-28 dias 0 - AOA 0 - AOA - AOA -
BT-91 dias 4 5,297,066,000.00 AOA 5 19,103,880,000.00 AOA 4  260.65  19,103,880,000.00 AOA 2,994,853,00000 4 537.89
BT - 182 dias 4 274,001,000.00 AOA 5 21,941,480,000.00 AOA 4  7907.81  21,941,480,000.00 AOA 547,777,000.00 & 3905.55
BT - 364 dias 4 53,225,093,000.00 AOA 0 - AOA ¥ -100.00 - AOA -
Obrigacdes do Tesouro (N2 de Resgates | Montante) 7 33,148,389,366.51 AOA 2 10,380,415,363.90 AOA & -68.69  10,380,415,363.90 AOA 4,456,815,465.78 4 13291
OT-TX 7 33,148,389,366.51 AOA 2 10,380,415,363.90 AOA & -68.69  10,380,415,363.90 AOA 4,456,815,465.78 & 132.91
OT-NR 0 - AOA 0 - AOA - AOA -

. INFO ANGO!

Eurobonds | Rating Angola yTv® Notacdo Outlook Data Notagdo
Moody's B2 Estavel 2017-10-20 B2
Fitch 6.60% B Negativo 2016-09-23 B
Standard & Poor B- Estavel 2017-08-11 B-

Notas:
1 - Refere-se 4 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 & 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 &, negdcios realizados entre intermedidrios financeiros diferentes.

8 - Valor referente & média anual do turnover.

9 - Corresponde a taxa de rendimento até maturidade das eurobonds angolanas no dltimo do periodo em analise.

Todos os esforcos razodveis foram feitos para garantir que as informagdes neste documento estavam corretas no momento da publicagdo. No entanto, a BODIVA SGMR S.An&o aceita qualquerresponsabilidade 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 intengdo solicitar uma oferta de compra ou de venda de instrumentos financeiros.
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