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This dissertation addresses two forms of selection-induced endogeneity in marketing. The first study examines 
spillovers from social media lotteries. Using a panel VAR model and structural impulse-response analysis, I find a single 
lottery tweet increases engagement with subsequent non-lottery content by 13-17% in the following week. Systematic 
heterogeneity by account characteristics is then revealed in a novel two-stage meta-analytic approach. The second 
study disambiguates sample selection bias, documents widespread misapplication of Heckman's procedure in 
marketing journals (1993-2025), and introduces a flexible copula-based correction that relaxes bivariate normality 
assumptions. I validate the method via simulations and provide an open-source R package. Together, the projects 
clarify the distinction between treatment and sample selection and deliver both substantive insights and robust 
methodological tools for empirical marketing research. 
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