28 7 Vol. 28, No. 7
2009 7 Technology Economics July , 2009
2
(1 100083 ;2 , 100084)
DEA —
DEA ,
; ;DEA
'F832 3 :1002 - 980X (2009) 07 - 0087 - 03
Berger Mester
(3l .
Lebensan X X
(4 . DEA
, Farrell
51 Farrell
(pure technology
efficiency ,PTE) (scale eficiency , SE)
[1]
14 1997 —2003
, 2003 Farrell
2l DEA
17
2
1996 —2005 21
1 H
:2009 - 05- 13
(19819 , , ;
(19799 ,

87



28 7
, DEA
22 23
3 2000 —2007
(non-parametric method) (para
metric method) , 2 (decison making unit ,DMU) ,
(data envelopment analysis,DEA) 3x8=24
(free disposal hull ,FDH) 1
3 (stochastic frontier 24
approach ,SFA) (distributionfree Deap2 1
approach ,DFA) (thick frontier ap- , 2
proach ,TFA)
1 2000 —2007 3
39 17 29 71 6973 01 7565. 46 82 41
25 42 17. 24 6496 03 7296. 50 11 81
100. 19 78 46 22672 76 22446 00 443 47
434 111 570 79 574 00 0 9
35 98 27. 56 5752 11 6024. 40 137. 35
2 2000 —2007
2000 083 0938 |0 855(drs) Q922 1 Q 922(irs) Q 802 1 0 802(irs)
2001 0 818 0932 |0 877(drs) 0 988 1 0 988(irs) 0 776 0922 | 0841(irs
2002 Q 824 0 936 0. 88(drs) 0 89 0914 | 0 974(irs) 0 718 0829 | 0866(irs)
2003 Q77 0868 | Q 887(drs) 0 928 0932 | 0996(irs) Q77 086 0 896(irs)
2004 Q 855 0965 | 0 886(drs) 0 993 0998 | 0 995(irs) 0 766 0832 | 0092(rs
2005 0 882 1 0 882(drs) 1 1 1(-) 0 872 0904 | 0 965(irs)
2006 0 872 1 0 872(drs) 1 1 1(-) 1 1 1(-)
2007 083 0953 |0 871(drs) 0 917 1 0 917(drs) 0 951 0975 | 0 975(irs)
0 835 0 949 0 876 0 955 0 981 0 974 0832 0 915 0 908
St -t dre
2 2005
1) 1
0955, 3 2000 —2007 3
, 0. 835
0 832; ,2005 2006 2000 0 830 Q 922 Q 802
2006 2001 0 818 0 988 0 776
2002 0 824 0 890 0 718
1 : 2003 Q 770 0 928 Q 770
EMSL 3 DEA 2004 Q 855 Q 993 Q 766
2005 0 882 1075 0 872
, 3 , 2006 2006 0. 872 1 148 1154
' 1154 2007 0 830 0 917 0 951
2006 , 1 148; 2)
2005 , 1075 '
’ 0.981 0.949 (0 915,
3 ’

88




DEA

3) , 25
2000 —2007 Q 876:
,2000 —2007
0 974, 2003
11 2 %: ,
; 2000 —2004 ,
2005 2006
, 2007 ;
4 2000—2007 3
2000 0 10. 108 45. 660 0 0 0 0 0 0
2001 0 5 919 38 872 0 0 0 Q 257 0 2 252
2002 0 4. 760 24. 491 2 991 1 920 0 0 0. 032 4. 469
2003 [0] Q 272 4. 162 3 517 0] 25. 366 2 880 0. 094 1 107
2004 8 848 4. 244 0] 4. 169 0 0 2 118 0 117 1 766
2005 0 0 0 0 0 0 1 233 0 3 015
2006 6. 716 6. 389 28 580 0 0 0 0 0 0
2007 14. 127 18 672 60. 187 0 0 0 0 1 170 33 089
2004 2002
3 H
2000 —2007
3 H
, 2000 —2007
y , [1] , , i
[J] ,2005(7) :104-114.
[2] )
: [3]. 2008 (3) :58-69.
[3] . 1996 —2005
2007 , 2007 — [J].
49116 30 ,2007(12) :102-111
330 1811 (4] ' : (3]
,2007(7) :110-122
( 99




,2003. 2003(4) :6-9.

[3] L VAR [15] . [J1.
[31. ,2004(6) :16-22. ,2003(12) :22-23.
[4] , . [16] . : [J1.
[3]. ,2002(3) :56-70. ,2005(9) :56-58.
[5] . J1. [17] . [J1.
,2006(1) :41. ,2004(8) :41-42.
[6] , . [J1. [18] - W . [M].
,2004(4) :56-57. ,1991:56-70.
7] . [19] .S . [M].5
[J]. ,2006(9) :32-33. 2004 :121-123.
[8] . . [20] . [N].
[3]. ,2003:19-23. ,2005-04-04.
[9] , . IRB [21] MATTEN C. Managing bank Capital Allocation and per-
[J31. ,2005(6) :16-17. formance Measurement[ M]. ,2004. 56
[10] , ) [J1. 60.
,2005(1) :17-19. [22] CARUANA J.
[11] , , . [J]. ,2005(9) :16-18.
[J1. ,2005(1) :8-9. [23] . . [J1.
[12] . [J]. ,2005 ,2005(3) :19-21.
(9) :46. [24] CATALAN M. Explaining Differencesin External Sector
[13] . [J3]. Performance Among Large Euro Area Countries[ Z].
,2006(3) :58. IMF Country Report ,2005
[14] . [J1. ,

Empirical Analysis on Factors Influencing Capital of Commercial Banks in China

Xue Deyu,Gao Le
(Nanjing Universty of Information Science & Technology ,Nanjing 210044 ,China)

Abstract : Using the cross section time series mixed data about 17 commercial banksin China during 2000-2006 ,this paper empirically analyzes
the factorsinfluencing capital adequacy ratio of commercial banksin China by the Logit regresson and the multiple regresson Empirical results
show that capital adequacy ratio has postive correlation with bank sze ,return on assent ,on a capital adequacy ratio ,equity structure and rate of
return of capital market ,and has negative correlation with bank credit ,non-performing asset rate and macro-economic stuation Finaly ,it puts
forward some suggestions for the management of capital of commercial banksin China
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Analysis on DEA HEficiency of Policy Banks in China

Luan Yijun' ,Ma Zenghua’
(1 College of Economics and Management ,China Agricultural Universty ,Beijing 100083 ,China;
2 Supervison and Audit Department ,Beijing Sort University ,Beijing 100084 ,China)

Abstract : Thispaper analyzes technology efficiency ,pure technology efficiency and scale efficiency of three policy banks —Agricultural Develop-
ment Bank ,China Development Bank and The Export-Import Bank of China based on DEA method from 2000 to 2007. The empirica results
show that :technology efficiency ,pure technology efficiency and scale efficiency of China Development Bank are highest ,and those of Agricultural
Development Bank are lowest ;low scale efficiency causes low eficiency of policy banksin China;financial sustainability of policy banksis not
very well.
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