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Efficiencies of railway companies

Tohru UEDA* ', Kouji NAKAMURA* 2

ABSTRACT: Firms are being operated over long years. Thus, we should evaluate their efficiencies, based on their
historical data. Using historical data of railway companies, expectations and variances of forecasts were derived by
Kalman filter. Then, DEA (Data Envelopment Analysis) was applied for their expectations. Sensitivity analysis
was done, using their variance. We used not only CCR (Charnes, Cooper and Rhodes) model, but also CCR-AR
(Assurance Region) in DEA.
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