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 Since ESS first round in 2002 several comparative studies on changing attitudes toward immigrants, 

based on ESS data, are published. The availability of repeated two item-sets measuring attitudes 

towards immigrants(2 x 3 items) in the core module of each biennial survey (2002-2014) made these 

studies possible. In these studies, change can be studied from two perspectives, as differences 

between countries and as change over time. In this presentation, we will focus on our own studies 

that are based on dynamic Group Conflict Theory (GCT), and will consider these in the context of 

designs used in studies with ethnic threat as a dependent variable. When longitudinal data are not 

available at the individual level, and one wants to study the effect of changes in the predictor 

variables (at the individual level and the context level) on perceived threat by the presence of 

immigrants, then a comparative design is required in which both longitudinal data and cross-country 

data are combined. Since at the individual level no panel data is available, combination of multi-

country cross-section samples at individual level with repeated measures at country level is a second 

best alternative. That is precisely what ESS offers. 

 

1. Introduction: an overview of designs in studies of attitudes towards immigrants using ESS 

data 

An exploration of published studies that used ESS data to study attitudes toward immigrant in 

Europe, learns that one can distinguish five different designs.   

Design 1.  Studies  that analyze at one point in time multiple country data of one, or several 

combined ESS rounds, and apply a straight multilevel regression model with individual level data and 

direct or derived measures at the country level.  

Only direct effects on the dependent variables are estimated which means that neither intervening 

variables nor moderation variables are modelled. Apart from the individual level measures, both 

indirect (aggregated) and direct country level variables are used.  Some examples of this design are 

the study of Rustenbach (2010), and the study of Markaki & Longhi (2012). The study of Rustenbach 

(2010) on the sources of negative attitudes towards immigrants in Europe combines data of two 

rounds (1 and 2) in order to increase the number of country samples. Not only country level 

variables are included in the analysis but also regional (nuts) variables. The dependent variable is a 

compound (additive scale) of the three ethnic threat questions of the rotating modules (economic, 

cultural, general). The study pretends to test eight “theories”, or more appropriate, “explanations”. 

These explanations are named: cultural marginality; the human capital; societal integration; 

neighborhood safety; contact theory; foreign direct investment; economic competition. Some of 

these ‘predictors’ are single indicator variables, others are multiple indicator variables. Some are 

individual level variables, while others are individual, regional, and national level variables (see Table 

1). Some of the regional and national level variables are directly measured via official statistics that 

are collected at these levels, but others are derived by aggregating individual level measures (for a 
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discussion about direct versus derived measures, and the double use of the same variables, see 

Billiet, Meuleman & Davidov, 2015). 

Table 1. Anti-Immigrant Explanations, Variables Used in the Analysis, and their Predicted Effects 

(Rustenbach, 2010: 56) 

 

For example: the social integration explanation is based on previous studies on the relation between 

ethnocentrism and personal trust, and considers the relation between “social attachment” and 

perceived threat. Social attachment is measured through two indictors at the individual level, 

interpersonal trust and whether an individual lives with family (spouse or children) or not. The 

inclusion of a regional level variable “trust” is based on findings of Inglehart (1990). This variable is 

an indirect measure by aggregating the corresponding individual level “trust” variable to the regional 

level1 (Rustenbach; 2010: 56). The predicted “explanations” are all taken together much based on 

findings of previous research than on well-developed theories. Results indicate that key predictors of 

anti-immigrant attitudes in ESS are regional and national interpersonal trust, education level, foreign 

direct investment, and political variables.      

Design 2. Studies that compare at one point in time direct and indirect effects on perceived ethnic 

threat countries (see Figure 1)2 by means linear regression and multiple group-comparison. 

More specifically, multi-group structural equation modelling is applied (MGSEM) in these studies. An 

example of this kind of studies with ESS data is the study of the effects of religious involvement and 

some of Schwarz’ human values on perceived ethnic threat and social and political trust (Meuleman 

& Billiet, 2011). This study compares the regression parameters in 25 countries of ESS round. Since  

the core variables used are multiple indicator variables, formal tests of cross-country equivalence of 

the measurement models are performed prior to the tests of the structural models. This is an 

attractive approach if one needs to model respondent-level variation, and when the focus is on 

differences and similarities in micro-level explanatory regression models between countries and not 

on the direct estimation of the effects of context variables (Billiet, 2013: 278). The main 

                                                           
1
 Region selection for the ESS is based on the EU’s nomenclature of territorial units for statistics (NUTS). 

2
 The focus of this study is shown by the arrows in bold. 
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disadvantage of this design is that the effects of the country level variables are not directly 

estimated but might be explored, and indirectly shown using graphical methods. 

Figure 1.  Example of a theoretical model with direct and indirect effects (Meuleman & Billiet, 2010: 

177) 

 

Design 3. Multilevel regression with direct and indirect effects on anti-immigration attitudes, and 

with an effects of context (country level) variables on perceived ethnic threat at the individual level.  

In this design, usually a two -step approach is used (Aachen, 2005). In a first step the relationships 

between all variables at the individual level are estimated using MGSEM with all individual level 

variables, included measurement equivalence tests for the multiple indicator variables. In this step 

measurement equivalence of all multiple indicator variables as well as the structural relations 

between these variables are tested.  In the second step, parameters calculated at the individual level 

are linked with relevant context variables (Meuleman, 2010: 293). A typical example for this design is 

the study of Meuleman (2010: 281-310) on perceived ethnic threat and anti-immigration attitudes, 

in which the effects of the country level variables immigrant group size and economic conditions are 

(re)considered (see Figure 2).   

Figure 2. Example of design 3 (conceptual model). The numbers next to the arrows refer to the 

hypotheses that are represented by these arrow (Meuleman, 2010: 287). 

 

Apart from the classical control variables (education, gender, and age), indicators of the individual 

economic condition are also included as predictors for perceived threat. The main difference with 

previous design is that in principle regression analysis might be applied in the two steps (multi-level 
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regression) at condition that the dependent variable is scalar invariant for all countries. Since this 

was not the case, Spearman rank order correlations between context level characteristics and 

perceived threat were computed instead Pearson correlations (Meuleman, 2010: 299).  

Figure 3. Example of relation at the country level (Meuleman, 2010: 301). 

 

Design 4. Multi-level regression designs with cross-level interactions at one point in time.  

An example of this design is a study that analyzes the fifth round of ESS (2010-2011). This study 

(Billiet, Meuleman & De Witte, 2014) will be extensively discussed further. It contains a module on 

the individual’s economic conditions (on the labor market) in times the economic crisis. We wanted  

to find out how a vulnerable position on the labor market and recent changes in the individuals’ 

economic condition were related to perceived ethnic threat, and how far these individual level 

relations were affected by variation in the country’s economic context? In this study, recent changes 

at the individual level are studied by means of retrospective questions about past three years 

preceding the data collection period.  

Figure 4. Example of the expected relationships in Design 4 (Billiet, Meuleman & De Witte, 2014: 6) 
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Design 5. Studies that combine longitudinal analysis with multiple countries and analyze these two 

perspectives together. 

Examples of this design are two of our studies that clearly combine a longitudinal and cross-country 

perspective, and focus on the changes between countries and over time in the attitudes towards 

immigration. The longitudinal effects of changes in the economic context and immigration flows on 

anti-immigration attitudes in respectively 17 (Meuleman, Davidov & Billiet, 2007) and 28 European 

countries (Meuleman, Davidov & Billiet, 2016 in review) were also studied.  The latter study covers 

the six ESS rounds (2002-2012), this is the period before and after the outbreak of  economic crisis 

(2008). Societal growth curve modelling is applied in these studies. The main difference between 

design 4 and 5 is the inclusion in of a trend in the model with cross-level interactions. Figure 5 shows 

a time varying component of unemployment rates (a context variable) on perceived ethnic threat 

according to education level. The figure show the predicted levels of economic threat for various 

levels of education (10th percentile, 50th percentile, and 90th percentile percentile) and the time 

varying component of the unemployment rate, as well as the 95M confidence bonds for these 

prediction 

Figure 5. Example of an interaction effect between education and the time-varying effect of 

unemployment rates on perceived ethnic threat  (Meulemen, Davidov & Billiet, 2016: forthcoming). 

Low

 
Legend:   

__
 lower educated; …... medium eductated; ..….. lhigher educated 

 

2. Theoretical background: (Dynamic) Group Conflict Theory and some discussions 

 

A dynamic version of Conflict Theory (GCT) is the theoretical perspective of the studies that are 

subject of the presentation. These are examples of design 4 and 5, and the main (explanatory) 

variable is perceived ethnic threat. The reason for this choice is the presence of this variable in all 

ESS rounds. In this perspective, negative outgroups sentiments are seen as defensive reactions to 

perceived intergroup competition for scarce goods (Blumer, 1958; Citrin et al., 1997, Olzak, 1992). 
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The competitive conditions are usually operationalize by two context variables, minority group size 

and economic conditions. GCT predicts that ethnic prejudice is more widespread in countries with 

higher proportions of immigrants and weaker economic conditions.  In the dynamic version of GCT, 

not as much the absolute size of the context variable measures but sudden change in these, e.g. 

sudden increase in size of immigrants and employment rate, or GDP change. However, the empirical 

findings are mixed. The GCT hypotheses are not rejected in a number of studies (Quillian, 1995; 

Kurnovich, 2004; Scheepers et al., 2002; Schneider, 2008). There is however conflicting evidence 

found in some other studies (Semyonov et al., 2004; Strabac & Listhaug, 2008). 
 
GCT is not the only useful theoretical perspective to conceptualize the relationship between 

immigrant presence and perceived ethnic threat. Contrary to group conflict theory, intergrouop 

contact theory predicts a negative relationship between immigrant group size and threat 

perceptions (Meuleman, 2011: 285). According to this perspective,  contact between members of 

different social groups can lead to a decrease in intergroup hostility (Allport, 1985; Prettigrew, 1998) 

depending of the kind of these relations. This possibility can easily find out within the same analysis 

approach that is used to test GCT, i.e. the linear regression analysis  framework. The relationship 

between immigrant group size and perceived ethnic threat will then simply in opposite direction. 

Other theoretical expectations coming from other theoretical insights are also, under certain 

measurement conditions, easily analyzable with linear regression, e.g. the expected relations 

between ethnic prejudice and religious involvement, some value priorities, individualism, and social 

distrust. Indicators that measure these concepts are often included in models that primarily focus on 

GCT.  
 
This is not the case for theoretical perspectives that assume a curvilinear relation , as the Relative 

Deprivation and Gratification Theory (Guilmond & Dambrun, 2002) Dambrun et al., 2006; Jetten et 

all, 2015). This theory predicts a curvilinear (a V-curve) or bi-linear relationship between socio-

economic position and ethnic prejudice. Both relative deprivation and relative gratification are 

associated with higher levels of ethnic prejudice, and presumably perceived ethnic threat. It is 

important to have the idea of a V-curve in mind when the relation between economic conditions are 

considered because one easily concludes to absence of an effect (or relation) when linear regression 

is applied for variables that are curvilinear related. Curvilinear relations are possible in some 

countries where the immigrants occupy higher status positions. In the European countries that are 

covered by ESS samples in the period considered (2002-2012), it is very unlikely that the immigrant 

group refers to higher socio-economic positions, and that the most prospective in these societies 

feel threatened because of economic competitor. GCT is therefore the preferred perspective. 

 

3. Findings of the design 4 and 5 studies that were introduced  

The study of 2014 (Billiet, Davidov & De Witte) was focused on three questions: How are a 

vulnerable position on the labor market and recent changes in the individuals’ economic condition 

related to perceived ethnic threat? What is the role of the nation’s economic and immigration 

context? Are relations at the individual level between economic conditions and perceived ethnic 

threat affected by context variables? Data of 23 country samples of ESS round 5 (end 2010 - begin 

2011) is used.  Three groups of indicators were included in the explanatory model.  

At country level indicators of the economic context (GDP and unemployment rate ) and the inflow of 

foreign population (2009-2010). At individual level: economic situation, and job related variables 

(income deprivation and job deterioration in last three years. Individual level control variables: the 

usual suspects. 
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It was found that at the micro level, unemployment, job insecurity, and income deterioration early in 

the period of economic crisis (2008-2010) affected perceived ethnic threat, as predicted by group 

conflict theory (see Figure 4). These effects were however rather small.  

Table 2. Parameter estimates and level of significance of the stepwise multilevel analysis (ESS round 

5 for 23 countries). The dependent variable is ‘perceived ethnic threat (Billiet, Meuleman, & De 

Witte, 2014: 13) 
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Among the context variables, only Gross Domestic Product (GDP) growth showed an effect in the 

expected direction: perceived threat seems higher in countries in which GDP growth is lower. The 

design of this study, that contained short-term retrospective questions did not allow to conclude 

that changes in the economic context lead to changes in attitudes towards immigrants (Billiet, 

Meuleman & De Witte, 2014).  A significant cross-level interaction for economic growth suggests 

that the threat-inducing effect of unemployment is stronger in contexts where GDP growth is high.  

Figure 6. The effect of individual-level unemployment onf GDP growth rate (Billiet, Meuleman & De 

Witte, 2014: 13) 

 

This finding contradicts our hypothesis, and might be explained by the emergence of a generalized 

feeling of economic insecurity in countries severely hit by the economic crisis. Strong feelings of 

economic insecurity – and high levels of perceived ethnic threat - might be also be present among 

those who are employed, thereby diminishing the gap with the unemployed. 

Table 3. Effects of the contextual variables on perceived threat (Billiet, Meuleman & De Witte, 2014, 

15) 

 

Contextual variables Par. Est. Sign. 

Inflow of foreign population (/1,000 

inhabitants)   

  Change 2010 vs. 2007 -0.083  

  Average 2009-2010 0.021  

GDP growth rate   

  Change 2010 vs. 2007 -0.129 * 

  Average 2009-2010 -0.153 * 

Long-term unemployment rate   

  Change 2010 vs. 2007 0.069  

  Average 2009-2010 0.113  

Unemployment rate   

  Change 2010 vs. 2007 0.033  

  Average 2009-2010 0.028  
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The effects of the context variables shown in Table 2 are estimated by means of multilevel models 

controlling for the individual level variables. Each contextual effect is obtained from a different 

model (Billiet, Meuleman & De Witte, 2014: 15). 

The two cross-sectional longitudinal studies (as illustrations of design 5) are evidently better suited 

to answer the question whether changes in economic context lead to changes in attitudes toward 

foreigners. In the first study Meuleman, Davidov & Billiet, 2007). The first part of this study 

discussed the critical legitimacy for comparing countries over time. A Multigroup-Multiple Indicator 

Structural Equation Modeling (MGSM) was used to test the cross-country and cross-time 

equivalence of the variables under study. In a second step, it was tried to offer an explanation for 

the observed trends using a dynamic version of group conflict theory. The country-specific 

evolutions in attitudes toward immigration are shown to coincide with national context factors, such 

as immigration flows and changes in unemployment rates. Our most recent study that covers the 

2002-2012 period  (Meuleman, Davidov, & Billiet, 2016 in review) is evidently much better equipped 

for analyzing this cross-national time series by means of societal growth curve modelling since more 

time points are available. This method makes it possible to set longitudinal effects apart from cross-

sectional differences, and to overcome the weaknesses of previous studies relying only on cross-

sectional data. In absence of strict experimental data, the combination of multiple countries with 

longitudinal (quasi panel) data at the macro level is an optimal design to study change, and to closely 

approach a causal interpretation (see Campbell & Stanley, 1966).  

The analysis was guided by four hypotheses: Economic threat perceptions become stronger since 

the beginning of the economic crisis (H1); changes in (PET) related to change in country level 

economic conditions (H2); the impact of economic context is stronger on perceived economic threat 

than on perceived cultural threat; (H3) the effect of the economic crisis on threat perceptions 

interact negatively with indicators of socio-economic status (H4). This means that the effect of the 

economic crisis is smaller when the respondent are higher educated. 

Our results provide clear evidence for the existence of longitudinal effects of economic conditions on 

economic threat perceptions. Growing unemployment as well as decreasing rates of economic 

growth are found to instigate feelings of economic threat, thereby lending support to the dynamic 

version of group conflict theory. A severe economic shock produces an effect on economic threat 

perceptions similar in size to the effect of social class or political orientation, and this effect differs in 

strength according to educational level. Contrary to feelings of economic threat, feelings of cultural 

threat appear to be detached from the economic dynamics studied.  The negative cross-level 

interaction that was observed (see Figure 5) means that the effect of  unemployment rates become 

weaker if higher education 

4. Conclusions 

 

Our results provide clear evidence for the existence of longitudinal effects of economic conditions on 

economic threat perceptions. Growing unemployment as well as decreasing rates of economic 

growth are found to instigate feelings of economic threat, thereby lending support to the dynamic 

version of group conflict theory. A severe economic shock produces an effect on economic threat 

perceptions similar in size to the effect of social class or political orientation, and this effect differs in 

strength according to educational level. Contrary to feelings of economic threat, feelings of cultural 

threat appear to be detached from the economic dynamics studied.   
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