
xtswitchdid — Difference in differences with switching treatments for panel data+

+This command is part of StataNow.

Description
xtswitchdid estimates event-study effects for panel data using the heterogeneous difference-in-

differences (DID) estimator of de Chaisemartin and D’Haultfœuille (2026). These effects are dynamic

treatment effects that are of interest in event studies, which explore how treatment effects change over

time. Treatments can be binary or multivalued. Switching (nonabsorbing) treatments are also allowed—

subjects may switch in and out of treatment or to different levels of treatment.

Quick start
Estimate event-study effects of treatment treat on outcome y with group grpvar on xtset data

xtswitchdid (y) (treat), group(grpvar)

Same as above, but model y using covariate x
xtswitchdid (y x) (treat), group(grpvar)

Same as above, but estimate effects for at most three periods of exposure

xtswitchdid (y x) (treat), group(grpvar) neffects(3)

Same as above, but request raw (nonnormalized) effects

xtswitchdid (y x) (treat), group(grpvar) neffects(3) raw

Same as above, but request effects only for switchers-in, and require the switchers to be common across

all three effects

xtswitchdid (y x) (treat), group(grpvar) neffects(3) raw ///
switchgroup(in) commonswitchers

Estimate path-specific treatment effects for a treatment path selected by indicator variable pathvar
xtswitchdid (y) (treat), group(grpvar) path(pathvar)

Menu
Statistics > Longitudinal/panel data > Difference in differences (DID) > DID with switching treatments

Syntax
For syntax, methods, and all other information on xtswitchdid, see [CAUSAL] xtswitchdid.

Reference
deChaisemartin, C., andX.D’Haultfœuille. 2026. Difference-in-differences estimators of intertemporal treatment effects.

Review of Economics and Statistics 108: 863–880. https://doi.org/10.1162/rest_a_01414.
Stata, Stata Press, Mata, NetCourse, and NetCourseNow are registered trademarks of StataCorp
LLC. Stata and Stata Press are registered trademarks with the World Intellectual Property Or-
ganization of the United Nations. StataNow is a trademark of StataCorp LLC. Other brand and
product names are registered trademarks or trademarks of their respective companies. Copyright
© 1985–2025 StataCorp LLC, College Station, TX, USA. All rights reserved.

®

For suggested citations, see the FAQ on citing Stata documentation.

1

https://www.stata.com/manuals/u5.pdf#u5.1StataNow
https://www.stata.com/manuals/u5.pdf#u5.1StataNow
https://www.stata.com/manuals/xtxtset.pdf#xtxtset
https://www.stata.com/manuals/causalxtswitchdid.pdf#causalxtswitchdid
https://doi.org/10.1162/rest_a_01414
https://www.stata.com/support/faqs/resources/citing-software-documentation-faqs/

