Online Appendix
1. Categorization Task and Judges’ Agreement
To validate our musical categories, we asked six independent judges (3 for each treatment) to classify each of the 200 music tracks into one of the four music categories or an additional “Other” category if they could not place it. No learning was possible since judges did not receive feedback on their performance. Judges were randomly drawn from the same subject pool.
The column labeled “% matching” in the table below reports the proportion of tracks judges classified in line with our intended categories.
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Description automatically generated with medium confidence]
Panel (a) shows the familiar music categories (Rock, Classical, Rap, Jazz) were highly consistent with judges’ perceptions, with correct classification rates above 88% for all styles and reaching as high as 96.7% for Classical and Jazz. This supports the idea that these styles form distinct, well-recognized choice options for participants in the familiar treatment.
Panel (b) shows a lower degree of classification agreement for the unfamiliar music styles (Africa, Europe, America, Asia), with correct matching rates between 52% and 61%. This suggests these musical styles were recognized with greater imprecision which in turn creates richer opportunities for subjects’ preference discovery in the experiment.



II. Instructions
[image: A paper with text on it

Description automatically generated]
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Description automatically generated with medium confidence]

III. Derivation of equation (2): Recurrence and reduced forms 
1. We assume that the taste of a randomly drawn product of style  is normally distributed:

where  is known by the subject, while  is unknown. The initial belief distribution about  is also assumed to be normal with known (for the subject) mean and variance (). The agent predicts he will have taste  for variety j at round 1.
After consuming a product from variety  (i.e., , the subject  updates his prior. The posterior belief is also normally distributed with mean and variance () (see DeGroot 1970, Chapter 9) where



Developing the above expressions of  and , we get:


If we define , we obtain the set of equations (2) for  under the assumption that variety  was selected. Finally, we obtain the general expression of equations (2) which allows variety  to be selected if , or not selected if , by defining . 
In the same way, at date , with the prior belief () about variety , consuming a product from  leads the agent to update his belief. The posterior distribution is normal with mean and variance (), with


If we define , we obtain the set of equations (2) for all values of .

2. Now, equations (2) can be used to write ,  and  as functions of the parameters of the model:



with , the number of times  has been chosen,  the total taste derived from those choices, and where  is the taste for variety  after consuming  products from variety  until round . 
This is simply the posterior hyperparameters of a normal with known variance, estimated from all consumptions of variety  until .
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Six judges (three for familiar music and three for unfamiliar music) classified music tracks
into four categories, or an additional category labeled “other”. In the table below, the
column “matching” reports the percentage of samples that were correctly classified by
judges. Panel (a) shows that classification by judges matches categories used to create
different choice options in the familiar music treatment. In contrast, panel (b) shows that
judges’ classification for unfamiliar musical styles does not match our categories, even
though it is not random. Notice that unfamiliar music brought greater stylistic variety, and
that no learning was possible since judges did not receive feedback about their performance.

Categories Judges’ classifications % matching
Rock Classical Rap Jazz Other

Rock 136 0 7 2 5 90.7

Classical 0 145 0 2 3 96.7

Rap 8 2 132 0 8 88.0

Jazz 0 5 0 145 0 96.7

(a) Familiar music

Categories Judges’ classifications % matching
Africa Europe America | Asia Other

Africa 84 4 23 15 24 56.0

Europe 9 91 10 8 30 60.7

America 13 34 79 4 20 52.7

Asia 25 2 14 83 26 55.3

(b) Unfamiliar music
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Youare participating in a scientific experimentfor which you are asked to make decisions. Each participant makes his/her
decisionsin front of his/her computer.

PROCEEDINGS: The experimentinvolves 50 periods. In each period you are asked to selecta musical genre from four given
categories. These categories will remain the same throughout the experiment. As participants you are expectedto make
musical choices based on your level of gratification ~i.e., which reflectthe pleasure that you hope to feel while listening to each
music sample.

Each period of musical choices comprises 3 steps:

> Firstcomes the choice itself, indicating the type of music which you want to hear.
> Thisis followed by a stening of the musical sample you have chosen.
> Finally, you il be asked to make an evaluation of the sample you have heard, which will be based on 3 grades:

o Aglobal grade from 1 to 10 will iniially estimate the sample you have listened to. Give 1if you hated it, 2if you really
disliked t, and 50 on up to 10 if you adored t.

o Secondcomesan evaluation of the pleasure / displeasure you derived from listening to the sample. Pick the facial
drawing which best expressesyour pleasure/displeasure. By checkingthe drawing to the far left, you are expressing
maximum pleasure, and by checkingthe one o the far right you express maximum displeasure. The drawings in
between indicate various levels of pleasure/displeasure.

o Thirdly, you are asked to evaluate your level of excitement. Checkthe drawing that best expressesit. Likewise, by
checkingthe drawing to the far left, you express maximum excitement whereas by checkingthe one to the far right
youindicate a feeling of complete calmness.

The experiment ends with two questionnaires (one computerized and one on paper). Please make sure that you have
answered all questions on the computerized questionnaire before proceeding to the one on paper. All information which you
provide us with will remain strictly anonymous.

COMPENSATION: Once you are done with the experiment, you will receive 15 gyros. Indeed, this cash amount will be handed
over to you at the end, provided that you do not stop earlier during the experiment, and that you listen to the end of each
musical sample as well as answer the questionnaires fully. With your approval, you wil also receive a personalized CD which
‘will be sent by mail within 15 days of the experiment.

The content of this CD will be established based on the following procedure : The computer randomly picks 10 tracks among
the 50 tracks which you will have listened to over the course of the entire experiment. This compiling procedure will be
repeated 5 times in a random and independent way. The personalized CD which you will ltimately receive will be the one that
You will have graded the highest among the 5 CD compilations which the computer will have randomly drawn.

'HEADPHONES: We ask that you turn off your mobile phones, and that you put on your headphones in the right direction (with
the earphone « G » on your left ear, and the earphone « D » over your right ear). We also kindly ask that you raise your hand if
your headphones do not work, or if you have acomputer problem during the experiment. Please note that the volume of your
musical listening cannot be changed, and that you cannot go back to previous pages.

You are asked not to communicate during the experiment. f you have any question regarding these instructions, please raise
your hand and the person in charge of the experiment will answer you individually.
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1) sex FemaleD MaleD

2 Age years
3)  Whatis your current status (occupation)?
Studying o
Working o
Unemployed O
Other O Please speciy :

4)  Forstudents: What s your field of speciakzation?

) Foreverybody: What level of education have you reached thus far?
Hghschooleducation O
Professionalschooling O
university education o

&) Have you aiready taken partin an economics laboratory experiment?

ves O
~ O
7) oyoupractice music?
~ O
YesO 1play aninstrument. Speciy:
1 belong 0 choir, an orchestra
8 Didyoureceive some extracurricular musical training?
N O
Yes O speciy (conservatory, private lessons, level)
) Doyoulistento music?
2. Never, or from time totime
b, Rather often
© veryoften

10} How do you isten to music?
With headphones.

T 1]

13) Doyou generally prefer istening to new music, or lstening to music which you are aiready somewhat familar
With? Give one answer only: Newmusic O
Musicthatyouare aiready famiiar withsomehow O

A Whatdoyou prefer? il your answer: Getting €10 for puling outa red ballfrom an urn that contains 100 red
‘or black bals in unknown proportions (between 0and 10),
on
Getting €0 f you pull out a biack ball out of the urn
8. Geminges

14) Which would you rather 2 Girce your answer
C. Receive €20 immedately D. Receive €11 tomorrow.




