
 

capture program drop estimation 

 program define estimation, rclass 

  “Estimation that you want bootstrap standard errors for” 

 End 

 

 
capture program drop sample_construction 

program define sample_construction, rclass 

 preserve 

  capture drop sample_panel 

  egen sample_panel=group(i j) 

  bsample, cl(sample_panel) idcluster(new_panel_id) 

  unique i 

  local N=r(unique) 

  bysort j t(i): replace i=i+_n+`N’ 

 

 estimation 

  

 mat b1=e(b) 

 return matrix b=b1 

restore 

end 

 

BOOTSTRAPPED SE WITH THREE-WAY PANELS IN STATA  
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capture program drop three_way_boot_se 

 program define three_way_boot_se, rclass 

  qui:estimation 

  local n=e(N) 

  mat b0=e(b) 

   

  stimulate , reps(250) seed(42) : sample_construction 

   

  bstat , stat(b0) n(`n’) 

end 
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