Electronic Journal: Southwest Journal of Pure and Applied Mathematics Internet: http://rattler.cameron.edu/swjpam.html ISBN 1083-0464 Issue 1 July 2000, pp. 44 – 54 Submitted: May 3, 1999. Published: July 15, 2000

A METHOD FOR FINDING COMMON SET OF WEIGHTS BY MULTIPLE OBJECTIVE PROGRAMMING IN DATA ENVELOPMENT ANALYSIS

F. Hosseinzadeh Lotfi, G. R. Jahanshahloo and A. Memariani

Abstract. This paper presents a multiple objective programming procedure for finding a common set of weights in Data Envelopment Analysis (DEA). DEA is a mathematical programming approach for assessing relative efficiencies within a group of Decision Making Units (DMUs). An important outcome of such an analysis is a set of virtual multipliers or weights accorded to each factor taken into account. These sets of weights are, typically, different for each of the participating DMUs. In this paper, by means of solving only one problem, we can determine common set of weights for all DMUs and their efficiencies. Finally, we employ this method for a group of real data to express its adventages comparing to other methods.

1991 A.M.S. (MOS) Subject Classification Codes. 90

Key words and phrases. Multiple objective Programming, Mathematical Programming, Data Envelopment Analysis, Efficiency, Goal, Common Set of Weights

F. Hosseinzadeh Lotfi, Department of Mathematics, Science & Research Branch, Islamic Azad University, Tehran-Iran R. Jahanshahloo, Department of Mathematics, Teacher Training University, Tehran-Iran A. Memariani, Department of Industrial Engineering, Tarbiat Modarres University, Tehran-Iran © 2000 Cameron University

Typeset by AMS-TEX