  از ه مقا
ﻋﻨﻮان ﻓﺎرﺳﯽ ﻣﻘﺎﻟﻪ :
روش ﻣﺮﮐﺐ  DEAدو ﺳﻄﺤﯽ ﺑﺮای ﭘﯿﺶ ﺑﯿﻨﯽ ﺷﮑﺴﺖ ﻣﺎﻟﯽ
و  SE-DEAو  GCAﮐﺎﻣﻞ ﺑﺮای اﻧﺘﺨﺎب ﻣﻌﯿﺎرﻫﺎ

ﻋﻨﻮان اﻧﮕﻠﯿﺴﯽ ﻣﻘﺎﻟﻪ :
A hybrid approach using two-level DEA for financial failure
prediction and integrated SE-DEA and GCA for indicators selection

ﺗﻮﺟﻪ !
اﯾﻦ ﻓﺎﯾﻞ ﺗﻨﻬﺎ ﻗﺴﻤﺘﯽ از ﺗﺮﺟﻤﻪ ﻣﯿﺒﺎﺷﺪ .ﺑﺮای ﺗﻬﯿﻪ ﻣﻘﺎﻟﻪ ﺗﺮﺟﻤﻪ ﺷﺪه ﮐﺎﻣﻞ

ﺑﺎ ﻓﺮﻣﺖ ورد )ﻗﺎﺑﻞ وﯾﺮاﯾﺶ( ﻫﻤﺮاه ﺑﺎ ﻧﺴﺨﻪ اﻧﮕﻠﯿﺴﯽ ﻣﻘﺎﻟﻪ ،اﯾﻨﺠﺎ ﮐﻠﯿﮏ منﺎﯾﯿﺪ.
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5. Conclusions and future research
In this paper, we develop and implement a framework of a corporate ﬁnancial failure predicting model based solely on
publicly available data. To this end, the two-level DEA model is used to introduce a ﬁnancial failure predicting model, based
on publicly available ﬁnancial data listed in the SSEM. This model can be easily employed to evaluate corporates in order to
obtain the assessed value of its ﬁnancial situation. To use the two-level DEA model, we need to use the approach combined
the SE-DEA and the GRA to select the high relevant ﬁnancial indicators from a large set of candidate indicators as inputs and
outputs. The empirical application of this approach based on the data from the SSEM leads to promising results. The obtained
results demonstrate that the predictability of the two-level DEA model is very competitive compared with the traditional
one-level DEA models ﬁtted on the historical ﬁnancial failure companies’ data no matter using the 15 indicators or 25 indicators for implementation. The obtained results also demonstrate that, the approach combined the SE-DEA and the GRA for
indicators selection is very effective, and the two-level DEA model provides better classiﬁcation results with the indicators
selected. In future, it will be also interesting to apply the framework to analyze facility and supply chain network efﬁciency
[42,43].
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 ﺑﺮای ﺗﻬﯿﻪ ﻣﻘﺎﻟﻪ ﺗﺮﺟﻤﻪ ﺷﺪه ﮐﺎﻣﻞ ﺑﺎ ﻓﺮﻣﺖ.اﯾﻦ ﻓﺎﯾﻞ ﺗﻨﻬﺎ ﻗﺴﻤﺘﯽ از ﺗﺮﺟﻤﻪ ﻣﯿﺒﺎﺷﺪ
. اﯾﻨﺠﺎ ﮐﻠﯿﮏ منﺎﯾﯿﺪ،ورد )ﻗﺎﺑﻞ وﯾﺮاﯾﺶ( ﻫﻤﺮاه ﺑﺎ ﻧﺴﺨﻪ اﻧﮕﻠﯿﺴﯽ ﻣﻘﺎﻟﻪ

. اﯾﻨﺠﺎ ﮐﻠﯿﮏ منﺎﯾﯿﺪ،ﺑﺮای ﺟﺴﺘﺠﻮی ﺟﺪﯾﺪﺗﺮﯾﻦ ﻣﻘﺎﻻت ﺗﺮﺟﻤﻪ ﺷﺪه
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