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 FIXED INCOME DALY NOTES
GIObal Market ReView 2021 22-Feb  (-1day) Change  Yield (%)
e UST 10-yr yield naik ke level 1.37% setelah Gedung Putih menga- FRO086 (51) 850 960 10 580
takan pihaknya memperkirakan akan menyelesaikan pengiriman s ) oo
jutaan dosis vaksin coronavirus pada minggu ini, setelah badai FRO0B3 (20) 060 1035 90 724
musim dingin mengganggu logistik distribusi, membantu s
meningkatkan optimisme tentang pemulihan ekonomi. Semen- 1BPA - Yield Curve
tara itu, Chicago Fed National Activity Index Januari menunjuk- ’
kan pertumbuhan dari bulan ke bulan dengan Dallas Fed’s Texas : —
Manufacturing Texas Survey menunjukkan ekspansi yang sangat , /
cepat dalam aktivitas pabrik negara bagian. Adapun Presiden .
ECB, Christine Lagarde, mengatakan bahwa timnya sedang me- R /
mantau kenaikan suku bunga' 012 4 6 8 10 12 14 16 18 20 22 24 26 28 30
e Bursa saham AS mayoritas melemah DJIA +0.09%, S&P 500 - T
0.77%, dan Nasdaq -2.46%. Bursa saham Eropa melemah DAX - Naturities (vear) T o
0.31%, FTSE -0.18%, dan CAC -0.11%. Bursa saham Asia mayoritas 01 3.69 3.71
melemah Nikkei +0.46%, HSI -1.06%, dan Kospi -0.90%. o e P
04 5.16 5.15
Domestic Market Review 05 5.72 5.72
* INDOBeX Government Clean Price -0.44% ke level 119.15. FR86 o o o
(5Y) -110 bps menjadi 98.50 (5.840%), FR87 (10Y) -40 bps men- 08 6.43 6.42
jadi 99.40 (6.583%), FR88 (15Y) -75 bps menjadi 99.25 (6.326%), » o o
dan FR83 (20Y) -90 bps menjadi 102.60 (7.246%). 15 7.14 7.1
20 7.25 7.25
30 7.09 7.10

* Frekuensi perdagangan INDOGB tercatat 1,534x (prev. 1,667x)
dipimpin oleh FR87, sementara volume perdagangan tercatat

Source: Bloomberg

Rp30.86tn (prev. Rp24.10tn) dipimpin oleh FR87. Frekuensi MacroeconomiciData —
perdagangan INDOIS tercatat 37x (prev. 88x) dipimpin oleh ComumerPrce ndex (hol) 026 045 028
PB04, sementara volume perdagangan tercatat Rp1.60tn Consumer Price Index (YoY) 155 1.68 1,59
(Rp2.53tn) dipimpin oleh PBS19. Core Inflation (YoY) 1.56 1.60 1.67
Bl 7-Day RR Rate (%) 3.75 3.75 3.75
 Hari ini pemerintah akan menyelenggarakan lelang SBSN dengan e e e
target indikatif sebesar Rp12tn, atas seri-seri: SPNS6Mo - Spot Forex 3Feb
reopening, PBS27 (2Y) - reopening, PBS17 (4Y) - reopening, - 213:2’; ":4“22 "‘jf::;
PBS29 (13Y) - reopening, PBS04 (16Y) - reopening, dan PBS28 EUR/IDR Aty
(25Y) - reopening. SGD/IDR 10,689 10,684 10,579
CNY/IDR 2,185 2,184 2,176
GBP/IDR 19,865 19,849 19,482
* Bank Indonesia telah melakukan lelang pembelian SBN di pasar Source: Bloomberg
sekunder pada hari Senin (22/02), atas seri: FR83 (WAY: 7.221%) T T o D e
senilai Rp1,072bn dan FR87 (WAY: 6.596%) senilai Rp2,928bn. 22Feb (-1 day)
us 1.32 1.28
e INDOBeX Corporate Clean Price -0.15% ke level 111.47. Frek- UK 0.70 0.62
uensi perdagangan tercatat sebesar 227x (prev. 98x) dipimpin Sre;"‘a"y :g';: :g';:
SMFPO5SACN5. Adapun volume perdagangan tercatat sebesar e sor 2
Rp3.68tn (prev. Rp634.28bn) dipimpin oleh SMFPO5ACN5. India 6.18 6.12
China 3.29 3.31
e JCI +0.38% (-0.82% MoM atau +0.18% ytd) ke level 6,255.31. Korea 1.86 1.87
Investor asing mencatatkan net buy di pasar reguler ;"2‘”‘.‘1 ;‘9‘; ;;Z
+Rp516.48bn (-Rp1.50tn MoM atau +Rp7.36tn ytd). Sementara Sngamore i s
itu, USD/IDR terdepresiasi -0.47% ke level 14,123. Source: Bloomberg
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Government Bond Ownership As of 18 February 2021

23 February 2021

Holders (tn) 2019 30-Nov-20 30-Dec-20 29-Jan-21 18-Feb-21  Holders (%) 2019 30-Nov-20 30-Dec-20 29-Jan-21 18-Feb-21
Banks 657.32 1,453.38 1,375.57 1,507.76 1471124 Banks 2188 38.9 35.54 37.9 36.40
Bank Indonesia 181.70 25248 45436 378.09 45635 Bank Indonesia 6.60 6.77 1,74 952 11.29
Mutual Fund 131.66 155.90 161.33 166.17 16420 MutualFund 478 418 4.7 418 406
Insurance & Pension Fund 472.59 534.88 542.82 557.70 569.42 Insurance & Pension Fund 17.17 14.34 14,02 14.04 14.09
Foreign Investor 1,064.91 970.51 973.91 987.32 998.21 Foreign Investor 38.69 26.02 25.16 24.86 24.70
Individual Investors 81.20 146.10 131.24 139.23 139.60 Individual Investors 2.95 3.9 339 351 345
Others 163.35 216.75 23154 235.74 2425 Others 593 581 598 593 6.00
Total 275274 3,729.99 3,870.76 3,972.00 404155 Totel 100 100 100 100 100
Source: DJPPR Source: DJPPR
Most Active Government Bonds
Most Active ) ) ) Volume
Maturity (yr) Price Yield (%)
Government Bonds (IDR bn)
FR0O087 9.98 99.40 6.583 6,914
FRO083 19.15 102.60 7.246 2,697
FRO075 17.23 102.20 7.272 748
FR0O086 5.14 98.50 5.840 4,632
FRO065 12.23 99.65 6.666 171
Source: PLTE
Most Active Government Sukuk
LREBACET Maturity (yr) Price Yield (%) Volume
Government Sukuk (IDR bn)
PBS004 15.99 95.90 6.517 57
PBS002 0.89 101.45 3.777 415
PBS015 26.4 110.20 7.135 25
PBS005 22.15 100.00 6.750 2
PBS019 2.56 108.32 4.752 600
Source: PLTE
Most Active Corporate Bonds
Most Active Volume
Maturity (yr) Rating Price Yield (%)
Corporate Bonds (IDR bn)
SMFPO5ACN5S 0.99 idAAA 100.00 4.750 1269
SMSMFPO1CN3 0.99 idAAA(sy) 100.00 4.750 93
PJAAO2ACN2 0.99 idA 100.00 7.250 454
PPROOTACN2 1 BBB+(idn) 98.87 12.374 30
SMMF02ACN2 0.99 irA+ 100.00 9.750 370

Source: PLTE
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This Document is for information only and for the use of the recipient. It is not to be reproduced or copied or made available to others. Under no
circumstances is it to be considered as an offer to sell or solicitation to buy any security. Any recommendation contained in this report may not be
suitable for all investors and strictly a personal view and should not be used as a sole judgment for investment. Moreover, although the information
contained herein has been obtained from sources believed to be reliable, its accuracy, completeness and reliability cannot be guaranteed. All rights
reserved by PT Mega Capital Sekuritas.
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