MEGACAPITAL
Sekuritas

FIXED INCOME DAILY NOTES

e Pasar keuangan AS ditutup dalam rangka perayaan
Independence Day.

e Pemerintah akan menyelenggarakan lelang SUN dengan
target indikatif sebesar Rp33tn, atas seri-seri:

SPN3Mo — Reopening: 3.10 — 3.20%

SPN12Mo — New issuance: 3.30 -3.45%

FRO090 (6Y) — New issuance: 5.45 — 5.60%

FR0O091 (11Y) — New issuance: 6.60 — 6.70%

FRO088 (15Y) — Reopening: 6.35 — 6.45%

FR0O092 (21Y) — New issuance: 7.30 — 7.40%

FRO089 (30Y) — Reopening: 6.87 —6.95%
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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 %) 3.39 461 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

FRO086 (5Y) 10060 10040 20 5354
FRO087 (10Y) 99.70 99.50 20 6.541
FRO08S (15Y) 98.65 98.85 H 20 6.280
FRO083 (20Y) 10260 10250 10 7.243

Source: PLTE

IBPA - Yield Curve
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Source: Bloomberg

Most Active Corporate Bonds

FR0O088 1495  98.65 6.280 247.93 BMRIO1ACN2 0.94 idAAA 103.80 3.858 49
FR0O076 26.87 100.80 7.305 51.02 BBNIO1CN1 101 idAAA 103.50 4.441 18
FR0087 9.62 99.70 6.541 704.38 PPLNO3ECNG 18.63 idAAA 103.50 8.669 60
FR0O083 18.79 102.60 7.243 39.295 BNIO3BCN1 0.99 idAAA 103.65 4.700 20
FR0089 30.13 100.00 6.875 79.156 PNMP0O3ACN1 0.89 idA 103.20 5.776 56

Source: PLTE

us* AA+ 1.43 1.49 6.0
UK AA 0.70 073 K27
Germany AAA -0.24 -0.20 3.4
France AA 0.09 0.12 -3.1
Brazil BB- 9.18 9.17 51.3
India BBB- 6.09 6.06 2.4
China A+ 3.08 3.08 fo.3
South Korea AA 2.09 2.1 B
Thailand BBB+ 1.71 174 W26
Malaysia A- 3.18 3.2 .
Singapore AAA 1.54 1.57 ;.2
Indonesia BBB 6.55 6.56 B

Source: Bloomberg
*The market was closed for holiday

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 (US$ Bn) N/A 136.40 138.80

Source: Bloomberg

Source: PLTE

S&P 500* 435234 Hh0.75% A 075%  Ah17.61%
DJIA* 34786.35 h0.44% A 044%  Ah15.10%
NASDAQ* 1463933 40.81% M 081%  MN15.28%
DAX 15,650.09 4h0.30% 4 030%  f14.01%
FTSE 712327 2:003% = -003%  fh 8.39%
CAC 40 6,552.86 =:0.01% = -001%  An17.25%
Nikkei 2859819 ¥064% W -064% b 4.92%
Hang Seng 2831042 W1.64% = 000%  fh 3.05%
Kospi 329321 4h035% M 035%  Mh11.84%
JCI 6,005.61 ¥0.20% = -001% W-1.63%

Source: Bloomberg
*The market were closed for holiday

Source: Bloomberg
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Government Bond Prices

Closing Price: 05-Jul-2021

FRO034  15-Jun-21  -0.05  12.80% 10012 -25.925 -2593%  -26.25% 100.00 -12 Fair
FROO53  15-Jul-21  0.03  825% 10015 1361  1.36% 2.62% 100.15 0 Fair
FROO6T  15-May-22  0.86  7.00% 103.05 3.346  3.35% 3.45% 102.98 7 Fair
FROO35  15-Jun-22  0.95  12.90% 108.67 3.438  3.44% 352% 108.63 -4 Fair
FRO043  15-Jul-22  1.03  10.25% 10669 3.625  3.63% 359% 106.66 -3 Fair
FRO063  15-May-23  1.86  5.63% 102.37 428  4.28% 4.22% 102.48 11 Fair
FROO46  15-Jul-23  2.03  9.50% 109.35 4.609  4.61% 4.33% 109.93 58 Cheap
FRO039  15-Aug-23 2.1 11.75% 11452 4493  4.49% 4.38% 114.69 17 Fair
FROO70  15-Mar-24  2.70  8.38% 10935 4635  4.64% 4.72% 109.12 22 Fair
FROO77  15-May-24  2.86  8.13%  109.16 4.658  4.66% 4.81% 108.75 -a2| Expensive
FR0044 15-Sep-24 3.20 10.00% 114.50 5.023 5.02% 4.98% 114.64 14 Fair
FROO81  15-Jun-25  3.95  6.50% 10509 5058  5.06% 5.31% 104.20 -8 Expensive
FROO40  15-Sep-25  4.20  11.00% 12072 5404  5.40% 5.40% 120.74 3 Fair
FROO84  15-Feb-26  4.62  7.25% 107.18 5465 5.47% 5.55% 106.82 -36 Expensive
FROO86  15-Apr-26  4.78 5.50% 10062 5349  5.35% 5.60% 9956 [IINIEGE Expensive
FRO037  15-Sep-26  5.20  12.00% 12827 5652  5.65% 5.73% 127.78 -a9 Expensive
FROO56  15-Sep-26  5.20  8.38% 11270 5523  552% 5.73% 111.70 -10 Expensive
FROO59  15-May-27  5.86  7.00% 10610 5755 5.76% 5.92% 105.29 -8 Expensive
FROO42  15-Jul-27  6.03  10.25% 12170 5942  5.94% 5.96% 121.46 24 Fair
FRO047  15-Feb-28  6.62  10.00% 12243 5864 5.86% 6.09% 120.98 -1 Expensive
FROO64  15-May-28  6.87  6.13% 10007 611  6.11% 6.15% 99.87 -20 Fair
FROO71  15-Mar-29  7.70  9.00% 11600 6336  6.34% 6.30% 116.22 22 Fair
FROO78  15-May-29  7.87  825% 11158 6352  6.35% 6.33% 111.72 14 Fair
FROO52  15-Aug-30  9.12  10.50% 12691 6537  6.54% 6.52% 127.01 11 Fair
FROO82  15-Sep-30  9.20  7.00% 103.63 6.469  6.47% 6.53% 103.19 -43} Expensive
FROO87  15-Feb-31  9.62 6.50% 9965 6548  6.55% 6.58% 941 [IINETE Fair
FROO85  15-Apr-31  9.78  7.75% 10840 6569  6.57% 6.60% 108.16 -25 Fair
FROO73  15-May-31  9.87  8.75% 11520 6623  6.62% 6.61% 115.30 9 Fair
FROO54  15-Jul-31  10.03  9.50% 12006 6717  6.92% 6.63% 120.77 71 Cheap
FROO58  15-Jun-32  10.95  8.25% 11050 6.869  6.87% 6.73% 111.66 116 Cheap
FROO74  15-Aug-32  11.12  7.50% 10534 6.805 6.81% 6.74% 105.85 50 Cheap
FROO65  15-May-33  11.87  6.63% 9975 6654  6.65% 6.81% 98.51 178 Expensive
FROO68  15-Mar-34  12.70  8.38% 11061 7.091  7.09% 6.87% 11256 195 Cheap
FROOB0  15-Jun-35  13.95  7.50% 10349 7.101  7.10% 6.96% 104.78 130 Cheap
FROO72  15-May-36  14.87  8.25% 11013 7.132  7.13% 7.01% 111.31 118 Cheap
FROO88  15-Jun-36  14.96  6.25% 9856  6.401  6.40% 7.02% 92.98 | 558 Expensive
FROO45  15-May-37  15.87  9.75% 12075 749  7.49% 7.06% 125.39 464 Cheap
FROO75  15-May-38  16.87  7.50% 10258 7231  7.23% 7.11% 103.82 124 Cheap
FROO50  15-Jul-38  17.04  10.50% 131.32 7.265 7.27% 7.11% 133.12 180 Cheap
FROO79  15-Apr-39  17.79  8.38% 11085 7276  7.28% 7.14% 112.27 142 Cheap
FROO83  15-Apr-40  18.79  7.50% 10256 7.247  7.25% 7.18% 103.26 70 Cheap
FROO57  15-May-41  19.87  9.50% 12075 7.476  7.48% 7.21% 123.91 316 Cheap
FRO062  15-Apr-42  20.79  6.38% 9875 6484  6.48% 7.24% 90.75 Expensive
FRO067  15-Feb-44  22.63  8.75% 11524 7.356  7.36% 7.29% 116.06 82 Cheap
FROO76  15-May-48  26.88  7.38% 10153 7.243  7.24% 7.37% 100.00 -1 Expensive
FROO89  15-Aug-51  30.13  6.88% 9975  6.894  6.89% 7.42% 93.44 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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