20

2003
5 10
“ Credit Quality Rating *
Volatility Rating ”
Rate Of Return Net Asset-Value
1
2
1
2
3
7 AAAf AAf Af BBBf
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o

http  //www.lianheratings.com.cn



20

S R*W R AAA AA A BBB BB B CCC
W AAA AA A BBB BB B CCC

S AAAf
AAf Af BBBf BBf Bf CCCf
Money Market Funds
1971
2004 1
2003 12 120
14
397
2003 12 397 120
15
2003 12 120
16 AAA
2004 1 397 180
29
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Money market fund
AAAmM
AAmM
Am
BBBm
Dm

1984

AAAM—Dm m

NAV 5%
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shao
这是货币市场基金评级的定义？
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4 BBBm

1 AAA mn 1 A_1+11 1 A_ln
50% “ A_1+11 1 AA mn 1 Amn 1 BBBmH
1 A_2n “ A_lu

Weighted average maturity
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