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reghdfe depvar indepvars, absorb(i.fixed-effect1 i.fixed-effect2) 

vce(type)   

 
 

 

reghdfe y x1 x2 x3, absorb(i.district) vce(robust) 
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reghdfe y x1 x2 x3, absorb(i.district i.year) vce(robust)   
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ivreghdfe depvar exogenousvars (endogenousvars=instruments), 

absorb(i.fixed-effect1 i.fixed-effect2) vce(type)   
 

 

 

WHAT TO DO WHEN YOU HAVE MANY FIXED EFFECTS  

 

 


