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Abstract (en)
[origin: WO2014197518A1] The present invention relates to systems and methods for calculating a segment's sensitivity to price changes. A
histogram distribution is generated for transaction frequency by price as the initial part of the sensitivity analysis. The shape of this histogram may
be used to extrapolate a sensitivity measure. This can be done in two distinct ways: statistical regression or slope approximation. For statistical
regression, the inverse of the cumulative distribution function is first calculated. The slope of this function is determined to be the sensitivity; the
steeper the curve the more sensitive the segment is to price changes. The second technique approximates the slope of the right hand side of the
histogram in order to determine sensitivity.
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