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e UST 10-yr yield naik ke level 1.49% karena data klaim
pengangguran mingguan lebih rendah dari yang diestimasikan
sebesar 364,000 (est. 390,000), sebuah tanda yang menjanjikan
menjelang laporan pekerjaan Juni pada hari Jumat.

o BPS melaporkan pada Juni 2021 terjadi deflasi -0.16% MoM (est.
-0.08%) atau 1.33% YoY (est. 1.45%). Deflasi terjadi karena
adanya penurunan harga yang ditunjukkan oleh turunnya
beberapa indeks kelompok pengeluaran, vyaitu: kelompok
makanan, minuman dan tembakau sebesar 0.71%; kelompok
pakaian dan alas kaki sebesar 0.12%; kelompok transportasi
sebesar 0.35%; dan kelompok informasi, komunikasi, dan jasa
keuangan sebesar 0.01%.

Government Bond Ownership As of June 30, 2021 (in Trillion)

Banks 1,375.57 1,528.57 1,391.98
(of percentage %) 35.54 36.33 32.50
Bank Indonesia 454.36 504.35 677.95
(of percentage %) 11.74 11.99 15.83
Mutual Fund 161.33 128.61 135.40
(of percentage %) 4.17 3.06 3.16
Insurance & Pension Fund 542.82 607.35 610.06
(of percentage %) 14.02 14.44 14.24
Foreign Investor 973.91 957.46 977.31
(of percentage %) 25.16 22.76 22.82
Individual Investors 131.24 193.77 192.21
(of percentage %) 3.39 4.61 4.49
Others 231.54 287.23 297.71
(of percentage %) 5.98 6.83 6.95
Total 3,870.76 4,207.34 4,282.62

Source: DIJPPR
Most Active Government Bonds

FR0087 9.63 99.50 6.567 1,812.28
FR0O088 14.96 98.85 6.370 342.005
FROO76 26.89 101.50 7.246 130.273
FR0083 18.80 102.65 7.240 358.462
FR0086 4.79 100.45 5.390 1790

Source: PLTE

us .0
UK AA 0.72 0.74 .2
Germany AAA -0.21 -0.17 .8
France AA 0.13 0.17 4
Brazil BB- 9.13 9.20 .8
India BBB- 6.05 6.04 .9
China A+ 3.09 3.09 .8
South Korea AA 2.10 2.1 .6
Thailand BBB+ 1.75 1.78 .6
Malaysia A- 3.28 3.31 9
Singapore AAA 1.56 1.54 5

.9

Indonesia BBB 6.56 6.58
Source: Bloomberg

Consumer Price Index (MoM)

Consumer Price Index (YoY) 1.33 1.68 1.42
Core Inflation (YoY) 1.49 1.37 1.18
Bl 7-Day RR Rate (%) 3.50 3.50 3.50
Foreign Reserve (USS$ Bn) N/A 136.40 138.80

Source: Bloomberg

FRO0086 (5Y) 100.45 100.50 -5 5.390
FR0087 (10Y) 99.50 99.60 -10 6.567
FR0088 (15Y) 98.85 98.75 10 6.370
FR0083 (20Y) 102.65 102.55 10 7.240

Source: PLTE
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Most Active Corporate Bonds

SIPPLNO3ECN4  18.09 idAAA(sy) 110.85 8.772 365
INKPO1BCN3 244  idA+ 100.10 9.950 155
ASDF04CCN2 2.62 AAA(idn) 107.90 5.905 40
SMINKAO1 1.65 idA- 100.25 9.130 32
SIPPLNO3ACN3 0.63 idAAA(sy) 10255 4.320 5
Source: PLTE
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Government Bond Prices

Closing Price: 01-Jul-2021

FROO34  15-Jun-21  -0.04  12.80% 100.12 -25.925 -25.93%  -26.25% 100.00 -12 Fair
FRO053  15-Jul-21 0.04 8.25%  100.19 1.388  1.39% 2.62% 100.21 3 Fair
FROO61  15-May-22  0.87 7.00% 103.06 3363  3.36% 3.45% 103.02 -4 Fair
FROO35  15-Jun-22  0.96  12.90% 10870 3.461  3.46% 3.52% 108.73 3 Fair
FRO043  15-Jul-22 1.04  10.25% 106.69 3.625 3.63% 3.59% 106.73 4 Fair
FRO063  15-May-23  1.87 5.63% 10231 4319  4.32% 4.22% 102.50 19 Fair
FROO46  15-Jul-23  2.04 9.50%  109.35 4.633  4.63% 4.33% 109.98 63 Cheap
FRO039  15-Aug-23  2.12  11.75% 11452 4493  4.49% 4.38% 114.76 24 Fair
FROO70  15-Mar-24  2.71 8.38%  109.35 4641  4.64% 4.72% 109.16 -19 Fair
FROO77  15-May-24  2.87 8.13%  109.15 4668  4.67% 4.81% 108.78 37 | Expensive
FRO044  15-Sep-24  3.21 10.00% 11450 5.037  5.04% 4.98% 114.69 19 Fair
FROO81  15-Jun-25  3.96 6.50% 10502 5079 5.08% 5.31% 104.21 81 | Expensive
FRO040  15-Sep-25  4.21 11.00% 120.75 5441  5.44% 5.40% 120.79 4 Fair
FRO084  15-Feb-26  4.63 7.25% 107.14 5476  5.48% 5.55% 106.83 30 | Expensive
FROO86  15-Apr-26  4.79 5.50% 10051 5375 5.38% 5.60% 9956 [HIINNEESSHN Expensive
FRO037  15-Sep-26  5.21 12.00% 12827 5652  5.65% 5.73% 127.83 -44 | Expensive
FRO056  15-Sep-26  5.21 8.38%  112.60 5547 555% 5.73% 111.72 88 | Expensive
FRO059  15-May-27  5.87 7.00% 10610 5757 5.76% 5.92% 105.30 80 Expensive
FRO042  15-Jul-27  6.04  10.25% 12110 6.027  6.03% 5.96% 121.50 40 Cheap
FRO047  15-Feb-28  6.63  10.00% 12243 5864  5.86% 6.09% 121.01 ‘142 | Expensive
FROO64  15-May-28  6.88 6.13% 10004 6117  6.12% 6.15% 99.87 -16 Fair
FROO71  15-Mar-29  7.71 9.00% 11590 6.353  6.35% 6.30% 116.24 34 Cheap
FROO78  15-May-29  7.88 8.25% 11158 6.354  6.35% 6.33% 111.73 16 Fair
FROO52  15-Aug-30  9.13  10.50% 12691 6537  6.54% 6.52% 127.04 13 Fair
FRO082  15-Sep-30  9.21 7.00% 10358 6.475  6.48% 6.53% 103.20 39 | Expensive
FRO087  15-Feb-31  9.63 6.50% 9958 6559  6.56% 6.58% 9.41 [N Fair
FROO85  15-Apr-31  9.79 7.75% 10841 6569  6.57% 6.60% 108.16 25 | Fair
FROO73  15-May-31  9.88 8.75% 11541 6598  6.60% 6.61% 115.31 -10 Fair
FROO54  15-Jul-31  10.04  9.50%  119.90 6.738  6.92% 6.63% 120.78 89 Cheap
FRO058 15-Jun-32 10.96 8.25% 112.80 6.59 6.59% 6.73% 111.67 113 B Expensive
FROO74  15-Aug-32  11.13  7.50% 10528 6.813  6.81% 6.74% 105.85 57 Cheap
FRO065  15-May-33  11.88  6.63%  99.72  6.658  6.66% 6.81% 98.51 121 [ Expensive
FROO68  15-Mar-34  12.71  8.38% 11060 7.093  7.09% 6.87% 112,57 197 Cheap
FROO80  15-Jun-35  13.96  7.50% 10355 7.094  7.09% 6.96% 104.79 123 Cheap
FRO072  15-May-36  14.88  8.25%  109.97 7.148  7.15% 7.01% 111.32 135 Cheap
FROO88  15-Jun-36  14.97  6.25% 9867 6.389  6.39% 7.02% 92.98 | 569 | Expensive
FRO045  15-May-37  15.88  9.75% 12316 7.267  7.27% 7.06% 125.40 224 Cheap
FROO75  15-May-38  16.88  7.50% 10262 7.228  7.23% 7.11% 103.82 120 Cheap
FROOS0  15-Jul-38  17.05  10.50% 13132 7.265  7.27% 7.11% 133.13 181 Cheap
FROO79  15-Apr-39  17.80  8.38%  110.75 7.285  7.29% 7.14% 112.28 152 Cheap
FROO83  15-Apr-40  18.80  7.50% 10259 7.244  7.24% 7.18% 103.26 67 Cheap
FROO57  15-May-41  19.88  9.50% 12325 7.272 7.27% 7.21% 123.91 66 Cheap
FRO062  15-Apr-42  20.80  6.38%  99.00 6462  6.46% 7.24% 9075 [IINNEEEE Expensive
FRO067  15-Feb-44  22.64  8.75% 11550 7.335  7.34% 7.29% 116.06 56 Cheap
FROO76  15-May-48  26.89  7.38% 10155 7.242  7.24% 7.37% 100.00 -155 Expensive
FROO89  15-Aug-51  30.14  6.88%  99.73  6.896  6.90% 7.42% 93.43 | 630 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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