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_ FRO086 (5Y) 100.75 100.70 5.317

e UST 10-yr yield turun ke level 1.35% setelah Ketua Federal

FRO087 (10Y) 100.80 100.25 55 6.386
Reserve Jerome Powell mengatakan The Fed masih akan FRO08S (15Y) 08.75 08.75 0 6.380
mempertahankan kebijakan moneter longgarnya. Berbicara di FRO083 (20Y) 104.00 103.60 20 7.108
hadapan komite jasa keuangan DPR, Powell mengatakan pasar Source: PLTE
tenaga kerja masih di bawah level sebelum pandemi Covid-19.
Adapun The Fed memperkirakan dua kenaikan suku bunga IBPA - Yield Curve
pada akhir tahun 2023. Dari sisi data, Producer Price Index (PPI) 8

Juni naik +7.3% (est. +6.7%).

7
e Berdasarkan government securities fund flow data 12-Jul
(mencerminkan data perdagangan 08-Jul), Bank mencatatkan
net sell -Rp23.43tn (-Rp11.95tn mtd — c. 31.84%), investor 6 /

asing —Rp1.56tn (+Rp1.43tn mtd — c. 22.52%), sementara Bank
Indonesia net buy +Rp24.12tn (+Rp35.87tn — c. 16.73%) dan 5
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investor ritel +Rp0.54tn (+Rp2.78tn — c. 4.53%).

—14-Jul

-1 Day -——-1Week -1 Month

Government Bond Ownership As of July 12, 2021 (in Trillion)

Banks 1,375.57 1,391.98 1,376.68
(of percentage %) 35.54 32.50 31.84
Bank Indonesia 454.36 677.95 723.32 334 33 [ § - -
(of percentage %) 11.74 15.83 16.73 02 4.14 419 S 0.53 0.52 1.1
Mutual Fund 161.33 135.40 137.57 03 4.50 4.54 0.77 0.77 . 0.8
(of percentage %) 4.17 3.16 3.18 04 4,97 5.00 1.10 1.08 2
Insurance & Pension Fund 542.82 610.06 615.73 05 5.32 5.34 1.48 1.47 0.8
(of percentage %) 14.02 14.24 14.24 06 5.63 5.65 1.87 1.86 1.2
Foreign Investor 973.91 977.31 974.01 07 6.05 6.06 2.03 2.02 0.5
(of percentage %) 25.16 22.82 22.52
Individual Investors 131.24 192.21 195.80 gg 6'22 6'23 _Cls 2;3 2'59 0.7
(of percentage %) 3.39 4.49 4.53 6.4 6.5 -08> 1. 1.91 1.1
Others 231.54 297.71 301.07 10 640 6.48 5 215 214 1
(of percentage %) 5.08 6.95 6.96 15 6.37 6.38 -.8 N/A N/A N/A
20 7.12 7.18 IS 3.47  3.46 3
Total 3,870.76 4,282.62 4,324.18 30 6.88 6.87 0.9 3.26 3.25 09
Source: DJPPR Source: Bloomberg
Most Active Government Bonds Most Active Corporate Bonds
FRO092 20.93 101.15 7.019 341.47 INKPO1BCN3 241  idA+ 100.25 9.878 38
FROO91 10.76  100.15 6.355 762.082 WSBPO1CN1 0.97 BBB+(idn)  100.00 9.950 170
FROO88 14.93 98.75 6.380 84.585 BVICO1CN1 0.99 idA- 103.10 7.018 35
FROO87 9.59 100.80 6.386 2039.869 SIAPAIO1B 2.35 idAAA(sy) 105.73 5.773 18
FROO75 16.84 103.50 7.138 330.22 BEXIO3CCN4 0.61 idAAA 102.70 4.333 26
Source: PLTE Source: PLTE

us AA+ 1.35 1.41 -6.0

UK AA 0.63 065 N 1.9 S&P 500 437430 £00.12% 4F0.12%  4}18.20%
Germany AMA -0.30 -0.30 01 DIA 34,933.23 440.13% {40.13%  45.58%
France AA 0.04 0.05 [ -0.9 NASDAQ 14,644.95 4-0.22% 4-0.22%  4}15.33%
Brazil BB- 9.46 9.38 8.8  DAX 15,789.64 £30.01% ©>-0.01% 4}15.03%
India BBB- 6.20 6.20 0.4 FTSE 7,124.72 ©20.01% ©-0.01% 4F8.41%
China At 2.94 2.93 1.0 cac40 6,558.47 £20.01% £-0.01% +17.35%
South Korea AA 2.06 2.03 3.2 Nikkei 28,608.49 J-0.38% {1-0.38% 4F4.95%
Thailand BBB+ 1.65 167 B 20 s 27.963.41 $2.63% £000% 4 1.79%
Malaysia A- 3.25 3.24 0.9 Kosoi ) ) .
Singapore AAA 147 145 59  Kospi 3,264.81 $:0.20% §-0.20% 4}10.88%
Indonesia BBB 6.40 o4 75 0 5979.22 $0.55% {-163% -2.06%
Source: Bloomberg Source: Bloomberg

Consumer Price Index (MoM) -0.16 0.32 0.13 15-Jul Trade Balance - Jun $2,229mn__ $2,361mn
Consumer Price Index (YoY) 1.33 1.68 1.42 15-Jul Exports YoY - Jun 47.88% 58.74%
Core Inflation (YoY) 1.49 1.37 1.18 15-4ul Imports YoY - Jun 44.67% 68.68%
Bl 7-Day RR Rate (%) 3.50 3.50 3.50  Source: Bloomberg

Foreign Reserve (US$ Bn) 1371 136.40 138.80

Source: Bloomberg
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Government Bond Prices

Closing Price: 14-Jul-2021

FR0034  15-Jun-21 -0.08 12.80% 100.12 -25.925 -25.93% -26.25% 100.00 -12
FRO053 15-Jul-21 0.00 8.25% 100.03 4.447 4.45% 2.62% 100.02 -2
FRO061 15-May-22 0.84 7.00% 102.97 3.352 3.35% 3.45% 102.90 -8
FRO035 15-Jun-22 0.92 12.90% 108.44 3.447 3.45% 3.52% 108.40 -3
FRO043  15-Jul-22 1.00 10.25% 106.11 3.989 3.99% 3.59% 106.50 39
FRO063 15-May-23 1.84 5.63% 102.59 4.139 4.14% 4.22% 102.45 -14
FROO46  15-Jul-23 2.00 9.50% 109.78 4.35 4.35% 4.33% 109.82 4
FRO039  15-Aug-23 2.09 11.75% 114.64 4.32 4.32% 4.38% 114.52 -12
FR0O070 15-Mar-24 2.67 8.38% 109.54 4.501 4.50% 4.72% 109.05 -49
FROO77 15-May-24 2.84  8.13% 109.51 4505 4.51%  4.81% 108.67 -84
FRO0O44 15-Sep-24 3.18 10.00% 114.20 5.193 5.19% 4.98% 114.54 34
FRO081 15-Jun-25 3.92 6.50% 105.39 4.968 4.97% 5.31% 104.17 -12
FRO040 15-Sep-25 4.18  11.00% 120.68 5.386  5.39% 5.40% 120.63 5
FRO084 15-Feb-26 4.59 7.25% 107.21 5.449 5.45% 5.55% 106.79 -42
FROO86 15-Apr-26 4.76  5.50% 100.72 5.324  5.32% 5.60% 956 [IINGEEE
FRO037 15-Sep-26 5.18 12.00% 128.60 5.607 5.61% 5.73% 127.67 -93
FRO056 15-Sep-26 5.18 8.38% 113.18 5.414 5.41% 5.73% 111.66 -15
FRO059 15-May-27 5.84 7.00% 106.72 5.63 5.63% 5.92% 105.27 -14
FR0042 15-Jul-27 6.01 10.25% 121.25 5.984 5.98% 5.96% 121.39 14
FR0047 15-Feb-28 6.59 10.00% 121.25 6.039 6.04% 6.09% 120.92 -33
FRO064 15-May-28 6.84 6.13% 100.57 6.021 6.02% 6.15% 99.87 -70
FROO71  15-Mar-29 7.67 9.00% 116.89 6.197 6.20% 6.30% 116.18 -70
FRO078 15-May-29 7.84 8.25% 112.35 6.301 6.30% 6.33% 111.69 -66
FRO052  15-Aug-30 9.09 10.50% 127.19 6.49 6.49% 6.52% 126.96 -23
FRO082 15-Sep-30 9.18 7.00% 104.38 6.36 6.36% 6.53% 103.19 -11
FROO87 15-Feb-31  9.60  6.50% 100.15 6.402  6.40% 6.58% 9.41 [N
FRO085  15-Apr-31 9.76 7.75% 108.30 6.581 6.58% 6.60% 108.14 -15 J
FROO73  15-May-31 9.84 8.75% 115.74 6.551 6.55% 6.61% 115.27 -47
FRO054  15-Jul-31 10.01 9.50% 120.33 6.681 6.92% 6.63% 120.74 41
FRO058 15-Jun-32 10.93  8.25% 111.69 6.728 6.73% 6.73% 111.64 -5
FROO74 15-Aug-32 11.10 7.50% 105.63 6.769 6.77% 6.74% 105.84 21
FRO065 15-May-33 11.84 6.63% 99.89 6.637 6.64% 6.81% 98.51 -13'
FRO068 15-Mar-34 12.68 8.38% 110.74 7.075 7.08% 6.87% 112.55 180
FRO0O80 15-Jun-35 13.93  7.50% 10421 7.061  7.06% 6.96% 104.78 57
FRO0O72 15-May-36 14.85 8.25% 110.82 7.06 7.06% 7.01% 111.30 49
FROO88 15-Jun-36 14.93  6.25% 98.85 637  6.37% 7.02% 92.98 . 586 |
FRO045 15-May-37 15.85 9.75% 12225 7.347  7.35% 7.06% 125.37 312
FROO75 15-May-38 16.85 7.50% 103.31 7.17 7.17% 7.11% 103.81

FR0O050 15-Jul-38 17.01 10.50% 130.75 7.311 7.31% 7.11% 133.10

FRO079  15-Apr-39 17.76 8.38% 111.67 7.198 7.20% 7.14% 112.26

FROO83 15-Apr-40 18.77 7.50% 103.87 7.122 7.12% 7.18% 103.26

FROO57 15-May-41 19.85 9.50% 121.75 7.391 7.39% 7.21% 123.89

FRO062 15-Apr-42 20.77 6.38% 98.50 6.507 6.51% 7.24% 90.75

FRO067 15-Feb-44 22.61 8.75% 11525 7.355  7.36% 7.29% 116.05

FROO76 15-May-48 26.85 7.38% 101.79 7.222 7.22% 7.37% 100.00

FRO089 15-Aug-51 30.11 6.88% 100.06 6.869 6.87% 7.42% 93.44
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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