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FROO86 (5Y) 100.55 100.70 [as 5.367

. UST 10-yr yield naik ke level 1.49% setelah menyentuh level FRO087 (10Y) 99.40 9090 [HNINGESS 6.584
1.35%, terendah dalam tiga bulan. UST yield melanjutkan FROO88 (15Y) 99.00 99.25 [ 2 6.354
volatilitasnya karena investor mencermati berbagai faktor, FRO083 (20Y) 103.20 103.s0 GG 7.186

meliputi tingkat inflasi, seberapa cepat pemulihan ekonomi, Source: PLTE

dan seberapa agresif Federal Reserve akan melepas
kebijakannya longgarnya selama beberapa bulan mendatang.

. Pemerintah pada hari ini akan menyelenggarakan lelang SUN
dengan target indikatif sebesar Rp30tn, atas seri-seri: 7
. SPN3Mo — new issuance: 3.08 —3.18%
. SPN9Mo - reopening: 3.25-3.35% 6
. FRO086 (5Y) — reopening: 5.35 - 5.45%
. FRO087 (10Y) — reopening: 6.56 — 6.66% 5

FRO088 (15Y) — reopening: 6.35 — 6.45% 0.1 2 4 6 8 10 12 14 16 18 20 22 24 26 28 30
FROO83 (20Y) — reopening: 7.16 — 7.26% -1Day =——-1Week ===-1Month
7. FROO089 (30Y) — reopening: 6.85 — 6.95%

Government Bond Ownership As of June 15, 2021 (in Trillion)

IBPA - Yield Curve
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Banks 1,375.57 1,528.57 1,451.00
(of percentage %) 35.54 36.33 34.19
Bank Indonesia 454.36 504.35 591.22 -1.8 .9
(of percentage %) 11.74 11.99 13.93 02 4.33 4.31 1.6 0.60 0.59 A
Mutual Fund 161.33 128.61 130.47 03 4.66 4.64 1.8 0.80 0.80 .2
(of percentage %) 417 506 507 04 514 5.12 2 121 1.20 .1
Insurance & Pe:\snon Fund 542.82 607.35 604.19 05 5.36 5.34 2 1.49 1.49 |5
o veior B N S s sn 52 e e W
(of percentage %) 25.16 22.76 23.11 07 6.05 6.06 I -0.9 2.04 2.05 B
Individual Investors 131.24 193.77 191.43 08 6.40 6.33 7.9 2.23 2.25 2
(of percentage %) 3.39 4.61 4.51 09 6.47 6.48 0.3 1.90 1.91 -1
Others 231.54 287.23 294.83 10 6.58  6.51 6.7 207 209 2
(of percentage %) 5.98 6.83 6.95 15 6.37 6.34 2.6 N/A N/A N/A
20 7.20 7.13 7.2 3.54 3.57 .9
Total 3,870.76 4,207.34 4,243.62 30 6.86 6.87 ! -1.5 3.26 3.30 4
Source: DJPPR Source: Bloomberg
Most Active Government Bonds Most Active Corporate Bonds
FROO87 9.66 99.40 6.584 3,740.07 FIFAOSACN1 0.99 idAAA 100.00 4.600 352
FROO83 18.83 103.20 7.186 1533.624 SMAR03ACN1 0.99 idA+ 100.00  6.750 756
FROO88 14.99 99.00 6.354 70.39 WSKTO3BCN2 1.67 A-(idn) 96.45 10.598 25
FROO75 16.90 102.75 7.205 55.887 SIMORAO1IBCN1  3.05 idA(sy) 104.75 8.706 105
FROO81 3.98 104.85 5.136 4504.823 BNII02SBCN1 0.04 idAA 100.20 6.386 3

Source: PLTE Source: PLTE

us AA+

1.49 1.42 7.0

UK AA 0.75 0.78 94 S&P 500 422479 fN1.40% A 054%  Ah14.16%
Germany AAA -0.20 -0.20 05  DIA 33,876.97 1.76% W -2.02%  Ap12.09%
France AA 0.16 0.15 0.7 NASDAQ 14,141.48 §0.79% M 2.95%  Ah11.36%
Brazil BB- 9.47 9.22 25.4 DAX 15,603.24 An1.00% M 0.23%  {p13.67%
India BBB- 6.03 6.01 2.6 FTSE 7,062.29 0.64% W -0.26%  dh7.46%
China A+ 3.10 3.15 -4.1 CAC40 6,602.54 M10.51% M 1.74%  #h18.14%
South Korea AA 2.02 2.09 7.1 Nikkei 28,010.93 W3.29% W -2.79%  Mh2.76%
Thailand BBB+ 1.81 1.84 -3.1 HangSeng  28,489.00 W1.08% W -332%  MN3.70%
g’:i;a;’;;ie A‘XA ?:iz f:ig :8:2 Kospi 3,240.79 $0.83% A 059%  AN10.06%
Indonesia BBB 6.58 6.51 67 JC 5996.25 §0.18% W -059%  Wb-1.78%
Source: Bloomberg Source: Bloomberg

Consumer Price Index (MoM) 0.32 0.13 0.08

Consumer Price Index (YoY) 1.68 1.42 1.37 Saurce: Bloomberg

Core Inflation (YoY) 1.37 1.18 1.21

BI 7-Day RR Rate (%) 3.50 3.50 3.50

Foreign Reserve (US$ Bn) 136.40 138.80 137.10

Source: Bloomberg
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Government Bond Prices

Closing Price: 21-Jun-2021

FRO034 15-Jun-21 -0.02 12.80% 100.11 -26.267 -26.27%  -26.25% 100.00 -11 Fair
FROO53 15-Jul-21  0.07  8.25% 10033 2713  2.71%  2.62% 100.37 4 Fair
FROO61 15-May-22 0.90  7.00% 103.10 3.449 3.45%  3.85% 102.76 34 Expensive
FRO035 15-Jun-22  0.98  12.90% 108.96 3.497 3.50%  3.74% 108.76 -20 Fair
FRO043 15-Jul-22  1.07 10.25% 106.73 3721 3.72%  3.67% 106.82 9 Fair
FRO063 15-May-23 1.90  5.63% 102.33 4325 4.33%  3.89% 103.15 81 Cheap
FROO46  15-Jul-23  2.07  9.50% 109.80  4.48  4.48%  4.02% 110.75 95 Cheap
FRO039 15-Aug-23  2.15 11.75% 11462 4518 4.52%  4.10% 115.59 % Cheap
FROO70 15-Mar-24 2.73  8.38% 109.41 4.659 4.66%  4.58% 109.62 22 Fair
FROO77 15-May-24 2.90  8.13% 109.31 4.648 4.65%  4.71% 109.14 -17 Fair
FROO44 15-Sep-24 3.24  10.00% 11427 5172 517%  4.95% 114.89 62 Cheap
FROO81 15-Jun-25 3.99  6.50% 104.83 514  514%  5.39% 103.93 -9 Expensive
FRO040 15-Sep-25 4.24  11.00% 120.66 547  547%  5.51% 120.46 -20 Fair
FROO84 15-Feb-26 4.66  7.25% 107.16 5481 548%  5.68% 106.31 -8 Expensive
FROO86 15-Apr-26 4.82  5.50% 10058 536 536%  5.74% 9s.0s [INEE Expensive
FRO037 15-Sep-26 5.24  12.00% 128.57 5.613  5.61% 5.88% 127.19 —1' Expensive
FRO056 15-Sep-26 5.24 8.38% 112.57 5568 5.57% 5.88% 111.07 —14. Expensive
FRO059 15-May-27 5.90  7.00% 106.20 5744 574%  6.06% 104.58 168 Expensive
FRO042 15-Jul-27  6.07 10.25% 121.25 6.024 6.02%  6.10% 120.75 -50 Expensive
FRO047 15-Feb-28 6.66  10.00% 122.00 5948 595%  6.23% 120.27 -1 Expensive
FRO064 15-May-28 6.90  6.13% 10032 6.066 6.07%  6.27% 99.17 -11 Expensive
FROO71 15-Mar-29 7.74  9.00% 11561 6.404 6.40%  6.41% 115.61 1| Fair
FROO78 15-May-29 7.90  8.25% 11111 6.432 6.43%  6.43% 111.13 2 | Fair
FRO052 15-Aug-30 9.16  10.50% 128.00 6.41  6.41%  6.58% 126.63 SE | Expensive
FROO82 15-Sep-30 9.24  7.00% 10332 6514 651%  6.59% 102.82 -s0f§ Expensive
FROO87 15-Feb-31 9.66  6.50% 99.44 6577 658%  6.63% 910 [IINNETE Expensive
FRO085 15-Apr-31  9.82 7.75%  108.79 6.521  6.52% 6.64% 107.89 —9(‘ Expensive
FROO73 15-May-31 9.90  8.75% 11569 6.567 6.57%  6.65% 115.06 -63 Expensive
FROO54 15-Jul-31  10.07  9.50% 120.69 6.647 6.92%  6.66% 120.57 -12 Fair
FROO58 15-Jun-32 10.99  8.25% 112.07 6.681 6.68%  6.73% 111.64 -43 Expensive
FROO74 15-Aug-32 11.16 7.50% 10540 68  6.80%  6.74% 105.84 45 | Cheap
FRO065 15-May-33 11.91 6.63% 99.76 6.654  6.65% 6.79% 98.64 —11. Expensive
FRO068 15-Mar-34 12.74 8.38% 11144 7 7.00%  6.84% 112.90 145 Cheap
FROO80 15-Jun-35 13.99  7.50% 10412 7.032 7.03%  6.90% 105.33 121 Cheap
FROO72 15-May-36 14.91 8.25% 110.67 7.078 7.08%  6.94% 112.07 140 Cheap
FROO88 15-Jun-36 14.99 6.25% 9886 6369 637%  6.94% 93.63 [ 523} Expensive
FRO045 15-May-37 15.91  9.75% 12365 7.223 7.22%  6.97% 126.42 278 Cheap
FROO75 15-May-38 16.91  7.50% 10341 7.148 7.5%  7.00% 104.85 144 Cheap
FROO50 15-Jul-38 17.08 10.50% 130.93 7.3  7.30%  7.01% 134.42 349 Cheap
FROO79 15-Apr-39 17.83  8.38% 11240 7.133 7.13%  7.03% 113.52 113 Cheap
FROO83 15-Apr-40 18.83 7.50% 103.03 7.202 7.20%  7.06% 104.57 154 Cheap
FROO57 15-May-41 19.91  9.50% 12225 7.353  7.35%  7.08% 125.60 335 Cheap
FRO062 15-Apr-42 20.83  6.38% 9925 644  644%  7.10% 9217  [ININGNGE Expensive
FRO067 15-Feb-44 22.67 8.75% 116.00 7.295 7.30%  7.13% 118.02 202 | Cheap
FROO76 15-May-48 26.92  7.38% 10315 7.11  7.11%  7.19% 102.15 -10 Expensive
FROO89 15-Aug-51 30.17 6.88% 100.03 6.872 6.87%  7.23% 95.70 Expensive

Source: IBPA, PLTE, Bloomberg, & MCS Estimates
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DISCLAIMER ON

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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