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This document provides diagnostic residual plots for linear mixed model and REEM tree 
fits to the online software transactions data discussed in Section 4.1 of the paper. 
 
Price premium 
 
Linear mixed model fit on complete variables
 
Plot of standardized residuals versus fitted values: 
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Normal plot of standardized residuals: 
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Linear mixed model fit on complete variables allowing for autocorrelation in the errors 
within titles
 
Plot of standardized residuals versus fitted values: 
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Normal plot of standardized residuals: 
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Linear mixed model fit on data with imputed variables
 
Plot of standardized residuals versus fitted values: 
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Normal plot of standardized residuals: 
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Linear mixed model fit on data with imputed variables allowing for autocorrelation in 
errors within titles
 
Plot of standardized residuals versus fitted values: 
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Normal plot of standardized residuals: 
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REEM tree fit 
 
Plot of standardized residuals versus fitted values: 
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Normal plot of standardized residuals: 
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REEM tree fit allowing for autocorrelation in the errors within titles
 
Plot of standardized residuals versus fitted values: 
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Normal plot of standardized residuals: 
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Logged relative price premium 
 
Linear mixed model fit on complete variables
 
Plot of standardized residuals versus fitted values: 
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Normal plot of standardized residuals: 
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Linear mixed model fit on complete variables allowing for autocorrelation in the errors 
within titles
 
Plot of standardized residuals versus fitted values: 
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Normal plot of standardized residuals: 
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Linear mixed model fit on data with imputed variables
 
Plot of standardized residuals versus fitted values: 
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Normal plot of standardized residuals: 
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Linear mixed model fit on data with imputed variables allowing for autocorrelation in 
errors within titles
 
Plot of standardized residuals versus fitted values: 
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Normal plot of standardized residuals: 
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REEM tree fit 
 
Plot of standardized residuals versus fitted values: 
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Normal plot of standardized residuals: 
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REEM tree fit allowing for autocorrelation in the errors within titles
 
Plot of standardized residuals versus fitted values: 
 

-1 0 1 2

-1
5

-1
0

-5
0

5

Fitted values

S
ta

nd
ar

di
ze

d 
re

si
du

al
s

 



Normal plot of standardized residuals: 
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