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Study on Financial Crisis Prediction Model with Data Envelopment Analysis and Data Mining

ZHAQO Zhi-fan CAO Qian

(School of Computer and Information Engineering, Beijing Technology and Business University, Beijing 100048, China)

Abstract Previous studies on corporate financial crisis prediction can only predict whether the enterprise has the finan-
cial crisis,can not predict what the degree of enterprise financial crisis is. This is due to the definition of corporate finan-
cial crisis,only on the basis of whether the enterprise is ST Enterprise. In view of this, this paper used data envelopment
analysis to refine the financial crisis of enterprises,then selected important predictive variable by using the association
rule technology,and finally constructed prediction model of enterprise financial crisis by using the decision tree tech-
nique,and the validity of the classification and the accuracy of prediction were verified. Empirical study indicates that the
financial crisis prediction model based on data envelopment analysis and data mining can not only maintain a high accu-
racy,but also can predict the degree of enterprise financial crisis. Its prediction result is more valuable.
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