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		It is critical to understand customer preferences and estimate customer choice among a firm's portfolio of offerings when the prices of those offerings vary over time and sometimes even across different customers. We develop a novel statistical method to estimate the choice probabilities and the size of the no-purchase customer population when transaction data from a single firm's set of products is available. We propose a conditional logit model to fit this data that does not assume a constant arrival rate and allows for choice sets and product attributes that can vary across each customer arrival, unlike existing methods which require some level of aggregation across arrivals and/or choice sets. We consider two additional types of information for identification of our model parameters: 1) additional assumptions on the customers' utility function, and 2) external information about a firm's market share. We then develop a robust estimation procedure that accounts for inaccuracies in either information type and let the data determine the best approach. Computational experiments show that our approach provides promising predictions of customer choice behavior when compared with other generally used methods, and clearly outperforms those methods in scenarios where the product prices change frequently over time. 
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