
 

Accepted Manuscript

The Multivariate Bullwhip Effect

Chaitra H. Nagaraja, Tucker McElroy

PII: S0377-2217(17)31026-3
DOI: 10.1016/j.ejor.2017.11.015
Reference: EOR 14803

To appear in: European Journal of Operational Research

Received date: 11 November 2016
Revised date: 30 September 2017
Accepted date: 8 November 2017

Please cite this article as: Chaitra H. Nagaraja, Tucker McElroy, The Multivariate Bullwhip Effect, Eu-
ropean Journal of Operational Research (2017), doi: 10.1016/j.ejor.2017.11.015

This is a PDF file of an unedited manuscript that has been accepted for publication. As a service
to our customers we are providing this early version of the manuscript. The manuscript will undergo
copyediting, typesetting, and review of the resulting proof before it is published in its final form. Please
note that during the production process errors may be discovered which could affect the content, and
all legal disclaimers that apply to the journal pertain.

https://doi.org/10.1016/j.ejor.2017.11.015
https://doi.org/10.1016/j.ejor.2017.11.015


ACCEPTED MANUSCRIPT

ACCEPTED M
ANUSCRIP

T

Highlights

• A multivariate bullwhip effect measure is developed for m products.

• Multivariate demand models are a form of horizontal information shar-

ing.

• Horizontal information sharing can reduce effect, especially in nonsta-

tionary case.

• Cross-correlations at lags beyond lead-time do not alter effect in sta-

tionary case.

• Method to determine if multivariate or univariate model has lower effect

proposed.

1



https://isiarticles.com/article/162133

