X (X-Efficiency)

X
X
Lisa A. Gardner Martin F. Grace (1993) X
Gardner Grace
X Distribution Free Approach (DFA)
random error
(Stable)
DFA
Data Envelopment Analysis (DEA)
DFA 2 random error
(Inefficiency)
Econometric  Frontier
Approach (EFA) DFA
2
EFA

Thick Frontier Approach (TFA)
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rancdom error
15

DFA

X d
Gardner Grace (1993)

(Ordinary Least Square : OLS)

X
Pooling Data 15
(Cross-Section Data) .. 2534-2539 (Time Series Data)
4.1
Translog Cost
Function

Muray  White (1983) , (2533) (2536)



8l

TC =f(Q1) * =123

Taylor's Series degree 2
TC= 0+ fJbigi+ *fJf Jcijqiq]

Taylor's Series Multicollinearity
Translog

\nTC = 0+ ffiingl+ In*/ In*y
7 AN

1 nTC= 0+ lngx+ 1\wg2+ 3\ng3+cl2n#ilng2

+cBIns,Ing3+cBling2ing3+ In (1)
TC
Qi =
o= (
)



<R =
(L")
1.
2.
In™ =1In it+Inv/f
Inv(y=10
t
Iwif = In«/*  -1)
k"'t
\
(t)
In ik

(Inv:yY)

random error
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(L it)
.. 2534 - 2539
i .. 2534 .. 2535 - 2539
(1 1
exponential
i
EFFitzexp(In ]]m'n- In ﬂ)
EFFit - X
In /m =
In 1 =
| t
0-1 0
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@
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Pooling Data Panel Data

EFF =P0+ @EQUIP + (32PE + p3NEAST + p4BRANCH

+P5EQUITY +P6LA  + )
EFF X (X- Efficiency)
EQUIP
PE
NEAST
BRANCH
EQUITY
LAW
LAW = 0 '
.. 253
LAW = 1
.. 253
© (Error Term)
Panel Data
.. 2534 - 2539 15

Time Series Data Cross Section Data



4.2

( Incentive )

(?])

12529) 1

98-99.

{EQUIP)

{PE)

2536) 86,
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(172)
X
' (NEAST)
(Proxy)
(Eaming Asset)
86.78
(Non - eaming - Assets) 6.95
66.92
33.08
(Other
6.27 ( 35-37)
(
4
(y3)



*

(Reserves)

(Effort)

(BRANCH)

(EQUITY )

Adverse Selection

(Paid-up Capital)
(Remaining net profit after appropriation)

87



42

57(

1

(BIS)

(15)

3

{LAW)

.. 2035
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LAV =0

LAW =1

(36)

.. 253

.. 253

.. 253
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.. 253

B9

Adverse Selection
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