
 

.

BCC

 

CCR

                                                

    
Archive of SID

www.SID.ir

www.SID.ir


   
Archive of SID

www.SID.ir

www.SID.ir


    
Archive of SID

www.SID.ir

www.SID.ir


  

DEA

 

CCR

 

CCR

 

BCCBCC

. 

DEA

                                                

 

. Charnes 

. Cooper 

. Rhodes 

. Data Envelopment Analysis 
5. Banker 
6. Anderesen 
7. Petersen      

Archive of SID

www.SID.ir

www.SID.ir


  

DEA

DEA

DEA

 

CCR

CCR

)( jDMUnnDMUDMUDMU ,...,, 21

 

m

 

S

)( jDMU),...,,( 21 jxjxjx m
)( jDMU

),...,,( 21 jyjyjy s(X)

 

(Y)

 

                                                

 

1. Farell 
2. Debreu 
3. Koopmans 

Archive of SID

www.SID.ir

www.SID.ir


  

mnmm

n

n

xxx

X

xxx

xxx

...

............

...

...

21

22221

11211

  

snss

n

n

yyy

Y

yyy

yyy

...

............

...

...

21

22221

11211

)( jDMU

CCRCCR

iVrU

)( PDMU

CCR

Archive of SID

www.SID.ir

www.SID.ir


  

DMU

CCR 

0,...,,

0,...,,

),...,1(......

1...

:.

...

21

21

1111

11

11

s

m

mjmjsjsj

mpmP

SPSP

UUU

VVV

njXVYVYUYV

XVYV

ts

YUYUMAX

(BCC)

 

BCC

 

BCCCCR

11
CCR

CCR

                                                

 

. Banker 

. Cooper 

. Charnes 

Archive of SID

www.SID.ir

www.SID.ir


  

BCC

DEABCC

BP

0,11,,|, XYXXYXPB 

nm
j RxX )( ,  NS

j RyY )( 

nR1

BCCCCR
n

j
j

1

110j

DMU

                                                

  
Archive of SID

www.SID.ir

www.SID.ir


  

100
)(

1

1

t

ttt
it p

Dpp
r

itr

tp 
t 

1tp
t t-1

tDt

DEA

MATLAB

Archive of SID

www.SID.ir

www.SID.ir


   

CCR

BCC

Archive of SID

www.SID.ir

www.SID.ir


   

ROE

ROI

ROE

   

ROI)

   
Archive of SID

www.SID.ir

www.SID.ir


      

BCCCCR

Archive of SID

www.SID.ir

www.SID.ir


  

BCCCCR

CCR

 

BCC

 

CCR

 

BCC

 

CCR

 

BCC

 

CCR

 

BCC

 

CCR

 

BCC

                                                                                                                                                                                                                                              
Archive of SID

www.SID.ir

www.SID.ir


                                                                                                      

CCR

Archive of SID

www.SID.ir

www.SID.ir


   
Archive of SID

www.SID.ir

www.SID.ir


  

0.618190.0036397

4.12261.6115

EFFRET 0036397/061819/0

Archive of SID

www.SID.ir

www.SID.ir


  

t

t

1H

CCR

 

BCC

0.707420.003398

3.19031.4537

 

EFFRET 003398/070742/0
t

Archive of SID

www.SID.ir

www.SID.ir


  

t

1H

BCC

Archive of SID

www.SID.ir

www.SID.ir


  

DEA

 
Archive of SID

www.SID.ir

www.SID.ir


  

Beccalli E., Casu B.,(2006) , Girardone C., "Efficiency and 
Stock Performance in European Banking ", Journal of 
Business and Accounting 33, 245-262. 

Charnes A., Cooper W. W.,(1978) , Rhodes E., "Measuring the 
Efficiency of DecisionMaking Units ", European Journal of 
Operation Research, 2, 429-444. 

Firodelisi F.,(2006) , Molyneux P., "Do Cost and Profit 
Efficiency Drive Shareholder Value?Evidence from European 
Banking ". Paper Presented at Financial Management 
Association European Conference, Stockholm. 

Archive of SID

www.SID.ir

www.SID.ir

