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Data sources
The purchase data are from Kantar Wordpanel (see http://www.kantarworldpanel.com/global). We use data for the period January to December 2010. These data are available commercially. The data are also available at the IFS for the use of academic visitors after signing a confidentiality agreement.
Programs
a) DataSetup
Stata .do files that prepare the data for estimation are contained in the folder DataSetup.
create_estimation_data.do extracts relevant purchase data from the Kantar Worldpanel and outsheets a set of .raw files used as inputs to estimation. This file is setup to be run from the windows network. Details of the data location and output location are in the .do file.
CreateMatlabData.do manipulates the data slightly, ensures that it is sorted properly, produces a log file detailing the contents of the data, and saves the data with the name MatlabRawData.raw for use by matlab. 
b) Analysis
Matlab .m files to analyse the data are found in the directory “Programs\Analysis”. The files are setup to run on a unix system such as the IFS HPC. They assume that the following software licenses are available:
1. Matlab
2. Matlab optimization toolbox
3. Matlab statistical toolbox
4. Matlab NAG toolbox
5. Matlab Distributed Computing Engine and Toolbox.
6. In addition, there is an option to use KNITRO.
In addition, the analysis requires that the work is computed on a computer that has sufficient memory for the data. The computation also benefits from parallel processing so will be faster on a HPC with multiple processors. 
The main files are as follows and complete the following tasks:
1. main.m:  Load the data and estimate the models detailed in the paper.
2. AnalyseResults.m: Analyse the results producing estimates of elasticities and marginal costs.
3. ComputeTaxResults_all.m: Compute counterfactual equilibrium prices, market shares, profits, and welfare for the tax and merger treatments detailed in the paper.
4. ComputeBootstrap.m: Compute bootstrap estimates of sampling variation for all results.
Parameter inputs, data file names and locations, and output file names and locations for the analysis are stored in ParameterFiles in the directory “inputs”. For example, the parameter inputs for the baseline model are in the file inputs/V130.m.
The file InstructionsforComputationofAllResults.m details the Matlab commands that will compute all results. Running this program will run all programs and produce all results. The Matlab files save the results to an output directory. These results are then analysed to create tables and graphs as detailed below in Section c) Results.
Note that, for the data used in the paper and with 8 processors, computational times are roughly as follows:
1. main.m:  1-4 hours.
2. AnalyseResults.m: 10 minutes.
3. ComputeTaxResults_all.m: 2-4 hours.
4. ComputeBootstrap.m:  2-4 hours per bootstrap replication.
c) Results
descriptives.do generates tables and figures in Section 4.1-4.2.
insheetresults.do insheets the .raw output of Analysis. This should be ran for each main model specification (nonlinear, linear, preference shifter and linearized utility).
createtables.do generates the tables and figures in Sections 4.7-4.8 as well as this in the appendix. It calls CV_tables.do and Elas_table.do.
