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Variable Definition

SHARE X Market share for Brand X (in percent)

WEEK Week (from 56 to 156)

REL PRICE [Relative price index for Brand X

LAG PRICE |[Lagged price index for Brand X

PROMO Index of promotional activity by Brand X: 0 = na
promotional activity by Brand X; 100 = all
promotional activity is Brand X '
LOY_HH Number of shopping trips taken by households in
the panel characterized as “loyal” to Brand X -
NONLOY_HH |Number of shopping trips taken by households in
the panel characterized as “not loyal” to Brand X
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(a) BREATHAAMARERLAR O ERBBYHMERBEN 2 SHER R E 848
g4 R AR FE4S A % (SHARE_X) - (10 %)
Pearson Corrélation Coefficients, N = 101
SHARE_X WEEK REL_PRICE LAG_PRICE PROMO LOY_HH NONLOY_H
SHARE_X 1.00000 -0.18141 -0.50164 0.18289 0.58648 0.53822 -0,38166
YEEK -0.18141 1.00000 -0.04123 -0.02804 -0.04079 -0.06873 -0.30843
REL_PRICE -0.50164 -0.04123 1.00000 -0.05389 -0.25405 -0.23061 0.16026
LAG_PRICE 0.18289 -0.02804 -0.05389 1.00000 0.13018 0.16875 -0.23018
PROMO .58646 -0.04079 -0.25405 0.19018 1.00000 0.45375 -0.18292
LOY_HH 0.53822 -0.06873 -0.23061 0.16875 0.45375 1.00000 -0.12487
‘NONLOY_H -0.38166 -0.30843 0.16026 -3.23018 -0.18292 -0.12487 1.00000
Dependent Yariable: SHARE_X
Analysis of Yariance
Sum of Mean
Source DF Squares Square F Yalue Pr>F
Model b 3650.70047 608.45008 3015 <. 0001
Error . 94 1897.10151 20.18183
Corrected Total 100 5547.80198
Root MSE 4.49243  R-Square  (0.6580
Dependent Mean 26.89109 Adj R-Sq 0.6362
Coeff VYar 16.70602
. Parameter Estimates
. Parameter Standard
Variable DF Estimate Error t Value Pr > |t|
Intercept 1 101.53156 16.33624 8.22 . <.0001
WEEK i -0.08722 0.01632 -4,12 <.0001
REL_PRICE 1 -0.60893 0.12083 -5.04 <.0001
LAG_PRICE 1 -0.02870 0.08233 -0.35 0.7282
PROMO 1 0.22242 0.04861 4,58 <.0001
LOY_HH 1 0.31480 0.08181 3.85 0.0002
NONLOY_H 1 -0.26391 (.05418 -4,87 <.0001
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Variable
Intercept
WEEK
REL_PRICE
PROMO

LOY_HH
NONLOY_H
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Dependent Yariable: SHARE_X
Analysis of Variance
Sum of Mean ‘
Source DF Squares Square F Yalue Pr>F
Model 5 3648.24787 729.64957 36.4$ <.0001
Error 95 1899.55411 19.99531 :
Corrected Total 100 5547.80198
Root MSE 4,47181 R-Square 0.6576
Dependent Mean 26.83109 Adj R-Sq 0.8396
Coef f Yar 16.62860
Parameter Estimates
Parameter Standard Standardized Variance
DF Estimate Error t VYalue Pr> Iti Estimate Tolerance Inflation
1 98.41482 13.60815 7.23 <.0001 0 . 0
1 -0.06674 0.01618 -4.12 <.0001 -0.26253 0.86334 1.12443
1 -0.61012 0.12022 -5.07 <.0001 -0.32007 0.80607 1.10367
1 0.22071 0.04814 4,59 <.000! 0.31660 0.755%4 1.32285
1 0.31244 0.08119 3.85 0.0002 0.26267 0.77427 1.29155
1 -0.25980 0.05265 -4.93 <.0001 -0.32063 0.85374 1.17131
Collinearity.Diagnostics
Condition S, Proportion of Yariat|on--=--===-=--=cmmmmeemoaoooo
Eigenvalue Index Intercept WEEK REL_PRICE OHO LOY_HH NONLOY_H
5.71580 1.00000 0.00003242 0.00179 0.00003766 0.00375 0.00112 0.00070624
0.18817 5.82997 0.00019138 0.03253 0.00029063 0.64050 0.00235 0.00992
0.06945 9.07230 0.00020083 0.62211 0.00030034 0.02326 0.02043 0.07958
0.03430 12.78733 0.00017023 0.00105 0.00039465 0.29496 . 0.80937 0.11229
0.01110 22.69551 0.02289 0.32220 0.03382 0.00546 0.12073 0.79486
0.00053145 98.30567 0.97652 0.02031 0.96516 0.03206 0.04599 0.00264

AR et

(setosa ~ versicolor ~ virginica) > B — HFEHMEIEAE 50 LREME | B FREME 40t
EBMH(EER - LEL MR - EHE) 2R - CHAHEI RPN EIEELTF
Eigenvalues of the Correlation Matrix
Eigenvalue Difference Proport ion Cumullat ive
1 2.91849782 2.00446735 0.7296 - P.7288
2 0.91403047 0.78727360 0.2285 0.9581
3 0.14675688 0.12604204 0.0367 ).9948
4 0.02071484 0.0052 1.0000
AmEERTZHEGEE )
Variable Prinl Prin2
X1 0.521 0.377
GEE &) (0.890) (0.361) .
X2 -0.269 0.923
{EER) (-0.460) (0.883)
X3 0.580 0.024
(iE M &) (0.992) (0.023) \
X4 0.564 0.067
(R K) (0.965) (0.064) RAEBHTGEPR]
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o fE Prinl Prin2
e ti)sa) 2217 0.288
2 0.495 -0.548
(versicolor)
3 1.723 0.260
(virginica) )
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Quantiles of the Mann-Whitney test statistic Critical valyes of t
n, P m=10 n,=l1 HEE 005 0.025
0.001 11 13 10 1.812 2.228
0.005 17 19 11 1.796 2.201
10 0.010 20 23 12 1.782 2.179
0.025 24 27 . 13 1771 2.160
0.050 28 32 14 ~  1.761 2.145
0.100 33 37 15 1.753 2.131
0.001 13 .16 16 1.746 2.120
0.005 19 22 17 1.740 2.110
11 0.010 23 26 18 1.734 2.101
0.025 ° 27 31 19 1.729 2.093
0.050 32 35 1 20 1.725 2.086
0.100 37 41 21 1.721 2.080
Crtical values of F for a =0.025 Crtical values of F for a =0.05
S FEHE STFEHE
SBEHE 9 10 SEEHE 3 4
9 4.026 3.964 15 3.287 3.056
10 - 3.779 3.717 16 3.239 3.007
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