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We present a stochastic frontier model with random ineficiency parameters which is able to
capture the influence of risk-taking on bank eficiency and that distingues those effects
among banks with different characteristics. Cost and profit efficiency are

http://doi.org/10.32468/be.894
http://investiga.banrep.gov.co/profile/534
https://repositorio.banrep.gov.co/handle/20.500.12134/6183
http://investiga.banrep.gov.co/es/documentos/dtser-326
http://investiga.banrep.gov.co/es/documentos/dtser-326
http://investiga.banrep.gov.co/es/documentos/dtser-325
http://investiga.banrep.gov.co/es/documentos/dtser-325
http://investiga.banrep.gov.co/es/borradores/be-1270
http://investiga.banrep.gov.co/publicaciones/lista

