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Treasuries advance, with futures volumes picking up from about 9am New York time
as overnight highs were breached, suggesting buying may be stop-related, with no
particular catalyst cited. Gains pushed 10-year yields back under 2.93%. (Bloomberg)

The Bank of Japan had considered raising rates later this year before market
turbulence in January and weak inflation data scuttled the plan, Reuters reported,
citing unidentified people familiar with the BOJ thinking. When the board met in July,
members were divided between those concerned about the prolonged easing and
others opposed to a quick exit, Reuters said. (Bloomberg)

Turkey’s lira sank to a record low and bonds tumbled as heightened concern over a
diplomatic spat with the U.S. overshadowed the central bank’s attempt to support
the currency. The lira slumped as much as 6.7 percent, while the rate on 10-year
bonds hovered just below 20 percent after President Recep Tayyip Erdogan said on
Saturday that Turkey will respond in kind to U.S. sanctions over a detained American
pastor. (Bloomberg)
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VALUATIONS OF GOVERNMENT BONDS
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YIELD CURVE MOVEMENT YIELD CURVE CHANGE & GOVERNMENT BONDS TRADE VOLUME BY MATURITY

Source : Danareksa Sekuritas Source : Danareksa Sekuritas & IDX
Analysts :  Rifki Rizal (ext. 3404) & Amir A. Dalimunthe (ext. 3405)
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0.0bps

99.91

15-Sep-20 8.25 2.1 6.98  102.73
15-Aug-23 8.75 5.0 6.29 
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15-May-38 7.50 19.8 8.16 
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8.125 8.231 104.03 104.89

118.36
104.38

-6.4bps
1.8bps

6.92
7.59

15-May-28 6.13 9.8 7.76  89.32
15-Mar-29 9.00 10.6 8.03 

7.698 7.804 88.65
7.967 8.073 106.51 107.29

88.96
106.82

-2.5bps
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15-Mar-24 8.38 5.6 7.74  102.98
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7.707 7.813 102.50
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7.612 7.718 108.45
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15-Jun-22 12.90 3.9 7.69 
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102.43
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15-Nov-20 11.00 2.3 7.13 
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105.15
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15-Sep-18 9.00 0.1 3.45  100.44
15-Apr-19 7.88 0.7 6.41 
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6.252 6.359 101.00 101.07

100.56
100.96
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Bond Issue Date Coupon

6-Aug-18 18.40 5
6-Aug-18 114.99 6

4
117.40
108.55
92.15

107.34
117.75

30-Jul-18 40.00 3

2-Aug-18 6.00

1.88 1

3
6-Aug-18 8.82 3
1-Aug-18 16.00 4

6-Aug-18 260.00 2
30-Jul-18 33.00 1
6-Aug-18 40.00 6

27-Jul-18 2.00 2
1-Aug-18 0.20 1
6-Aug-18 1,089.18 7

6-Aug-18 150.00 5
6-Aug-18 22.00

1,080.00 7

22.00 2
6-Aug-18 1,327.84 45
6-Aug-18 199.64 9

118.00
104.25

97.00

232.00 8
6-Aug-18 215.18 14
6-Aug-18 10.00 2

113.15
89.00

106.75

6-Aug-18

6-Aug-18

3-Aug-18 30.00 4
3-Aug-18 0.10 1
6-Aug-18 588.79 16

100.00
89.00

101.26
99.75

114.75

475.81 12
6-Aug-18 20.47 5
6-Aug-18 182.83 12

6-Aug-18

6-Aug-18 257.62 88
6-Aug-18 122.00 1
3-Aug-18 4.79 2

93.50
119.90
110.50

80.30
102.00

88.25

39.65 7
6-Aug-18 276.09 42
3-Aug-18 1.60 1

6-Aug-18

6.97 10
6-Aug-18 21.39 22
6-Aug-18 28.01 6

100.00
100.00

96.70
103.65

0.25 2
3-Aug-18 0.43 1
6-Aug-18 6.00 5

45.00 9
1-Aug-18 5.60 1
3-Aug-18 1.86 1

6-Aug-18 10.60 3
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31-Jul-18 288.00 4

30.00 2
5-Jul-18 43.00 4

23-Aug-17 1.01 1

5-May-14 5.00 3

6-Aug-18

1-Aug-18 40.00 2
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11-Jul-18 40.00 4
6-Aug-18 50.00 1

3-Aug-18 2.00 1
3-Aug-18 125.45 399.85
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94.32
98.75
89.20
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