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An Empirical Study on Supply Chain Demand Forecasting Using Adaptive

Exponential Smoothing
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This study presents the empirical results of comparing
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several demand forecasting methods for Supply Chain

Management(SCM).
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series forecasting systems using weekly SCM demand

data. The results show that Jun’s method is superior to
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others in terms of one-step—ahead forecast error and
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eight-step-ahead forecast error. Based on the results,

we conclude that the forecasting performance of SCM
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solution can be improved by the proposed adaptive

forecasting method.
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(Log) Mean

(Log) Linear Trend

(Log) Linear Trend with Autoregressive Errors
(Log) Linear Trend with Seasonal Terms
(Log) Seasonal Dummy

(Log) Simple Exponential Smoothing

(Log) Double (Brown) Exponential Smoothing
(Log) Linear (Holt) Exponential Smoothing
(Log) Damped Trend Exponential Smoothing
(Log) Seasonal Exponential Smoothing
(Log) Winters Method - Additive

(Log) Winters Method - Multiplicative

(Log) Random Walk with Drift

(Log) Airline Model

(Log) ARIMA(0,1,1)s No Intercept

(Log) ARIMA(0,1,1)(1,0,0)s No Intercept
(Log) ARIMA(2,0,0)(1,0,0)s

(Log) ARIMA(0,1,2)(0,1,1)s No Intercept
(Log) ARIMA(2,1,0)(0,1,1)s No Intercept
(Log) ARIMA(0,2,2)(0,1,1)s No Intercept
(Log) ARIMA(2,1,2)(0,1,1)s No Intercept
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