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You should just cluster by region.  First you should make sure all the regions are the same in all 3
rounds...sometimes they change, and you'd have to adjust for that (just because two regions are
"region 3" in two different surveys doesn't mean they are exactly the same region).  Since no PSU
spans two regions, you are implicitly clustering on PSU (you only have to cluster on the "higher"
level).  So set your clustering to region (with the caveat above about matching regions carefully),
you don't need CGM stuff... (at least not for multi-way clustering....maybe for small number of
clusters if you have less than, say, 40ish regions).

If the "svy:" prefix works, then it should work right.  But I tend to use "xtreg" without the "svy:"
prefix and set the clustering level and weighting myself.  I haven't used the regxfe, but you should
be able to set it all in the command itself you want (as options, not using 'svy').  
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