
QED
Queen’s Economics Department Working Paper No. 1386

Bootstrap and Asymptotic Inference with
Multiway Clustering

James G. MacKinnon
Queen’s University

Morten Ørregaard Nielsen
Queen’s University

Matthew D. Webb
Carleton University

Department of Economics
Queen’s University

94 University Avenue
Kingston, Ontario, Canada

K7L 3N6

8-2017; withdrawn 3-2019



Bootstrap and Asymptotic Inference with Multiway Clustering

James G. MacKinnon∗

Queen’s University
jgm@econ.queensu.ca

Morten Ørregaard Nielsen
Queen’s University and CREATES

mon@econ.queensu.ca

Matthew D. Webb
Carleton University

matt.webb@carleton.ca

March 26, 2019

Abstract

This working paper has been replaced by a very substantially revised version entitled “Wild
bootstrap and asymptotic inference with multiway clustering,” QED Working Paper No. 1415,
which may be downloaded from https://ideas.repec.org/p/qed/wpaper/1415.html.
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