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Abstract

Managing immigration is a challenge at the political, economic, and social levels. Clari-
fying the social psychological antecedents behind the onset of negative attitudes towards
immigrants might help overcome this challenge. The present study investigates the rela-
tionships between people’s experience of social exclusion, feelings of generalized interper-
sonal trust, and anti-immigrant attitudes across 23 European countries. We used data from
the European Social Survey 8 (2016), employing a representative sample of the European
population. A 1-1-1 multilevel mediation model showed that: (a) the higher the experi-
ence of social exclusion, the lower the generalized trust towards others; (b) the experience
of social exclusion related positively and directly with anti-immigration attitudes; and (c)
generalized interpersonal trust mediated the relationship between experienced social exclu-
sion and anti-immigrant attitudes so that the experience of being socially excluded reduced
feelings of generalized interpersonal trust that, in turn, promoted hostile attitudes towards
immigrants. Taken together, these results create a platform for future research on the emer-
gence of negative attitudes towards immigrants and factors that might facilitate the devel-
opment of a climate of integration and acceptance.

Keywords Social exclusion - Interpersonal trust - Anti-immigration attitudes - Multilevel
mediation - Mixed models

1 Introduction

The migratory flows towards Europe are constant, and their management is one of the most
important challenges for the transformation of Western and European societies. The grow-
ing climate of hostility towards immigrants witnessed across Europe (e.g. Italy, Hungary,
Poland, and the Russian Federation) shows that much remains to be done to manage this
phenomenon adequately. An accurate understanding of the social psychological dynamics
linked to immigration could shed light on the importance of specific factors.
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The increase in anti-immigration attitudes has often been traced back to economic fac-
tors. Some studies showed that natives fear that the presence of immigrants in the host
country may affect the labour market by depressing wages (Mayda 2006; Scheve and
Slaughter 2001), lead to a heavier tax burden, and increase pressure on welfare and social
services (Facchini and Mayda 2009; Hanson et al. Slaughter 2007). Other studies related
anti-immigration attitudes with non-economic factors; for example, negative attitudes
towards immigrants have been associated with social categorization processes (Tajfel
and Turner 1986), which lead people to evaluate others on the basis of their ethnic origin
(Brown 2011) and produce the emergence of prejudices and stereotypes (Roets and Van
Hiel 2011). Scholars of intergroup dynamics have also tried to integrate the abovemen-
tioned perspectives under the theoretical strand of the group size hypothesis (e.g. Quillian
1995; Rink et al. 2008; Wilkes et al. 2007). However, as shown by a recent meta-analysis
by Pottie-Sherman and Wilkes (2017), this hypothesis has received only partial support.

It appears that a further look at the psychological antecedents underpinning hostile
sentiments towards immigration is advisable. In the present article, we focus on social
exclusion and interpersonal trust as determining factors of anti-immigration attitudes. Spe-
cifically, we investigate whether natives’ experience of social exclusion may shape anti-
immigrant attitudes not only directly but also indirectly through feelings of generalized
interpersonal trust.

Previous research provided evidence for the role of social exclusion in the context of
immigration (see Gradstein and Schiff 2006). However, the authors focused on social
exclusion in terms of the different integration levels of an immigrant in the new country—in
other words, they considered the exclusion experienced by immigrants as a case study. At
the same time, other studies (e.g. Twenge et al. 2007) focused on social exclusion as a
predictor of interpersonal trust, trying to connect their interplay to anti-social outcomes.
Nevertheless, they did not find any support for the idea that interpersonal trust mediates
the effects of social exclusion on such outcomes. Moreover, the role of trust in shaping
negative attitudes towards people from different ethnic groups has also been examined (e.g.
Chang and Kang 2018; Herreros and Criado 2009; Rustenbach 2010). The authors of these
studies found that both abstract (i.e. generalized trust) and specific levels of interpersonal
trust (i.e. towards foreigners) are central for explaining negative attitudes towards immi-
grants. However, none of them examined the potential connections between the concepts
of social exclusion and interpersonal trust in relation to the emergence of anti-immigrant
sentiments. By focusing on the joint role of experienced social exclusion and interpersonal
trust in Europe, the present study aims to provide new insight on the emergence of anti-
immigration attitudes. We investigated the proposed relationships across 23 European
countries by implementing 1-1-1 multilevel mediation analysis.

2 Social Exclusion and Interpersonal Trust

Social exclusion is a complex and multidimensional process. It may imply a lack of
resources, rights, goods, and services. At the same time, it may relate to the inability to
participate in normal social relationships and activities. Social exclusion may therefore
involve different domains of people’s lives in a society, in the economic, social, cultural,
or political spheres, and affect both the quality of their life and the equity and cohesion
of society (Levitas et al. 2007; Silver 1994, 1995). Burchardt (2000) proposed the follow-
ing definition of social exclusion: “An individual is socially excluded if he or she does not
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participate to a reasonable degree over time in certain activities of his or her society, and
(a) this is for reasons beyond his or her control, and (b) he or she would like to participate”
(p. 388).

Research in social psychology has investigated the effects of social exclusion, some-
times producing contrasting results. For instance, Williams and Sommer (1997) and Maner
et al. (2007) have highlighted that excluded people were motivated to break through the
unpleasant state of exclusion and thus may wish to create new social bonds. The authors
found that excluded individuals were more interested in interacting with new potential part-
ners and evaluating unknown people in a positive and friendly fashion. As a consequence,
excluded people should be ready and willing to cooperate; however, this was the case only
in situations when the person with whom they had to interact undertook and maintained a
cooperative position (Twenge et al. 2007). Instead, other studies have shown strikingly dif-
ferent consequences or correlates of exclusion, pointing to antagonistic and uncooperative
outcomes. It has been found that children who were rejected by their peers acted in a less
prosocial way (e.g. Gest et al. 2001), that social exclusion led to aggressive behaviour (e.g.
Twenge et al. 2001), self-harm (Twenge et al. 2002), to impulsive and uncontrolled acts
(Baumeister et al. 2005) and to feelings of obstructing and non-collaborative behaviour
(Twenge et al. 2007). Social exclusion thus may induce individuals to become introverted,
closed, uncooperative, and antisocial.

Such apparently contrasting consequences nonetheless shed light on a fundamen-
tal aspect that characterizes people who are victims of social exclusion. As suggested by
Twenge and colleagues (2007), socially excluded people, rather than providing an a priori
negative evaluation, adopt an attitude that can be defined in terms of suspicion and lack of
trust in other people. In fact, social exclusion can be experienced as a betrayal of trust by
one’s own reference group, social system, or a significant other, because a tacit expecta-
tion of reciprocity and belonging is not fulfilled. This may concern the above-mentioned
domains that constitute the individual existence. Lack of the economic resources necessary
to satisfy one’s own needs and those of one’s family, poor health that does not allow carry-
ing out social or work activities, and the inability to participate actively in the political and
social life of one’s own country represent some of the deprivations that face an individual
in a condition of social exclusion. In constructing their social life, individuals make efforts
to satisfy their overwhelming need for belonging (Baumeister and Leary 1995). When an
individual experiences deprivation, the individual’s sacrifices and the efforts he or she
expended to create the desired social bonds are revealed as ineffectual, because they have
not led to any of the rewards associated with belonging and inclusion—so it appears that
one’s trust in other people has been misplaced. Consequently, individuals may infer that it
would be better to proceed with caution and suspicion in any subsequent social interaction.

Suspicion about future social interactions in response to experiencing exclusion can
become a chronic state of mind that influences individual judgements and attitudes towards
other people. This mental state is represented by the trust a person feels about other people
or groups, and it is known as interpersonal trust (Rotter 1980). It represents the degree to
which an individual is confident that other people will behave in a fair, ethical, and predict-
able manner.

Interpersonal trust has mainly been investigated according to two theoretical strands:
the normative (Uslaner 2002) and the rational (Hardin 2002) approaches. The normative
approach assumes that trust is guided in an ascribed and normative way; that is, it depends
on the widespread belief within a community that people share (or do not share) the same
moral values and normative standards. These values and standards regulate individual con-
duct and allow people to have expectations about fair and honest behaviour (Fukuyama
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1995; Uslaner 2002). The rational approach presupposes that interpersonal trust is moti-
vated in a rational way by interconnected interests that bind individuals. People form
expectations about the behaviour of others because, to live in harmony within a society,
it is necessary to meet and respect common interests (Hardin 2002). When other peoples’
behaviours disregard such interconnected interests, trust declines.

The normative approach provides a general view of human nature, indicating that trust
does not depend so much on personal experiences of assumptions that others are trust-
worthy, but rather on general beliefs dictated by ascribed aspects. In contrast, the rational
approach emphasizes the acquired rather than the ascribed aspects, indicating that inter-
personal trust depends on the events experienced by individuals during their social life
(Uslaner 2008). Individuals learn the specific meanings of cultural and personal traits
about trustworthiness through their direct and indirect experiences, and their decisions
about whether to trust others are dictated by the outcomes of such experiences (Chang
and Kang 2018). If trust can be affected by direct experiences of social interaction, social
exclusion can represent a relevant factor in increasing distrustful attitudes. A person who,
in everyday life, does not have the opportunity to participate in collective activities or to
meet friends or colleagues can hardly infer that others can be trusted. Similarly, a person
who does not have access to indispensable resources to satisfy his or her needs and who
cannot rely on a social and relational system capable of compensating for these shortcom-
ings may perceive the ascribed moral and normative principles, upon which trust is based,
as violated. As such, this person may tend to believe that people who manage this system
and who are part of his or her relational network are untrustworthy. These evaluations may
become generalized to a more abstract level and crystallized into a widespread view of
people in general. The consolidated and generalized belief of untrustworthiness towards
people felt by natives of a hosting country can represent a powerful antecedent of anti-
immigrant attitudes (Rustenbach 2010).

3 Interpersonal Trust and Anti-iImmigration Attitudes

Comparing an array of possible explanations for the rise of anti-immigration attitudes,
Rustenbach (2010) found that anti-immigration attitudes in Europe were largely driven by
interpersonal trust, educational level, and political factors. The explanations tightly linked
to economic factors and those related to the sheer number of immigrants, often considered
as the key drivers of anti-immigration attitudes, turned out to be relatively weakly linked
to attitudes towards immigrants. Rather, Rustenbach (2010) found that interpersonal trust
was the strongest predictor of anti-immigration attitudes. She framed this within what she
defines as societal integration, that is, the possibility for immigrants to be able to inte-
grate with the host society and culture. According to this explanation, people are more
likely to adopt anti-immigrant attitudes when they cannot relate to immigrants because
of a cultural distance. Individuals from different ethnic groups are more likely to come
into conflict with each other because their identities are shaped within communities based
on different cultural roots. Negative attitudes towards immigrants may arise when natives
feel they lack shared factors on which to establish trust. Conversely, when a certain cul-
tural affinity is perceived, there might be a greater probability that natives develop more
favourable attitudes towards immigration. Immigrants embody several features that natives
may view with uneasiness, such as different worldviews, moral standards, and religious
beliefs. Natives may adopt anti-immigration attitudes because they are afraid that features
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associated with immigration might adversely affect their lives, values, and habits. Individu-
als with low levels of interpersonal trust may believe that cultural differences are insu-
perable. Thus, they may be less willing to overcome the unpredictability associated with
such differences and refuse to establish relationships with immigrants (Rustenbach 2010).
Furthermore, living in a context in which interpersonal trust is scarce—perhaps because of
social exclusion—may shape a diffuse hostile climate in terms of acceptance of immigrants,
where they are generally perceived in a more negative way, consolidating individual preju-
dicial perceptions.

Cultural diversity may therefore foster an unsettling feeling of unpredictability among
natives. If previous experiences of social interaction have repeatedly produced negative
outcomes, this uncertainty could be resolved by veering towards a negative anticipation of
such consequences. In turn, this anticipation may favour the adoption of negative attitudes
towards the eventuality of having to host immigrants. In other words, the perceived lack
of common factors on which trust might be built, amplified by the generalized belief of
people as unreliable deriving from experiences of exclusion, might favour the arise of anti-
immigrant sentiments.

4 Research Overview and Hypotheses

In light of these arguments, the present study examined the association between social
exclusion, interpersonal trust, and anti-immigration attitudes. We expected that social
exclusion could be positively associated with the emergence of anti-immigration attitudes
and negatively related with interpersonal trust. We also expected that social exclusion
could be indirectly associated with anti-immigration attitudes through interpersonal trust.
Importantly, these associations were expected to be consistent across representative sam-
ples of the population of 23 European countries.

The distinction between the normative and the rational approach to the study of trust
offers a relevant theoretical cue to explain the reasoning behind our study and the rela-
tive research hypotheses. We aimed to integrate the different approaches and consider trust
as an outcome of the extent of social exclusion experienced by individuals. We proposed
that the experience of social exclusion would induce a widespread feeling of general-
ized distrust towards individuals, favouring the emergence of negative attitudes towards
immigrants.

As noted above, social exclusion can be experienced in different life domains. For
instance, an individual may find participation in social and political life hindered due to
health problems. At the same time, the same individual may not receive help from friends
and family to overcome such impediments: in other words, he or she may not have ade-
quate social support. Plausibly, this individual may feel not satisfied with his or her life in
general. The same process could similarly affect other domains (e.g. economic), thus plac-
ing a person in a state of social exclusion. As Burchardt (2000) has pointed out, depriva-
tions experienced by individuals are often attributed to other people who are part of a given
domain, sphere, or social system. As a consequence, these deprivations shape the individu-
als’ feelings of trust towards other people. The spread of deprivation episodes in several
life domains, and the consequent state of permanent isolation, can lead individuals to con-
sider this type of condition as not restricted to their directly experienced reality, and it may
produce a general sense of disappointment and frustration towards most people, establish-
ing an association between the experience of social exclusion and low interpersonal trust.
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In turn, such generalized distrust might favour the emergence of negative attitudes towards
certain social targets, in particular when they are easily identifiable because of apparent
differences in ethnicity, culture, habits, and values. Immigrants could easily embody one of
these targets.

Empirically, we anticipated that social exclusion could be a predictor of lack of trust
among people, which in turn could lead people to express negative attitudes towards immi-
grants and immigration. Specifically: (a) a high level of social exclusion could negatively
relate to the level of generalized interpersonal trust; (b) social exclusion should also relate
to increases in anti-immigration attitudes; and (c) this latter direct association could be
mediated by interpersonal trust.

We were also interested in exploring whether these paths varied across European
nations. We therefore decided to implement a multilevel mediation model when testing our
hypotheses. We assumed that the predicted mediation could have specific nuances depend-
ing on the participants’ country of origin. We nevertheless expected that the associations
and the mediation pattern detailed above would remain significant, on average, across
countries. Multilevel modelling allowed us to test our hypotheses with accuracy and to pro-
vide greater generalizability and reliability for the results.

5 Method
5.1 Data and Participants

We examined data from a representative sample of the European population using the
European Social Survey 8 (ESS Round 8 2016). The ESS represents a scientific social
endeavour to map the attitudes, beliefs, and behaviour patterns of various populations in
Europe. It was established to obtain a new time series of scientific data of high methodo-
logical rigour. It is therefore considered a reliable source from which to draw for the inves-
tigation of cross-national attitudes and the monitoring of their changes over time in Europe.
The ESS adheres to high methodological and translation standards, obtaining an optimal
comparability of the data collected in all countries (European Social Survey 2017).

ESS sampling is based on the design and implementation of viable and equivalent
sampling plans in all participating countries. Thus, the survey consists of representa-
tive samples of all people aged 15 and over (with no upper age limit), residing in private
homes in each country, regardless of their nationality, citizenship, or language. Individu-
als are selected with rigorous random probability methods at each ESS round. All coun-
tries involved in the survey provide a sample size of at least 1,500 people, or 800 in coun-
tries with populations of less than 2 million. In each ESS round, teams of multinational
researchers are selected to help in the design of the questionnaire, and new data are col-
lected compared to previous rounds (European Social Survey 2017).

We decided to use ESS data to increase confidence about the generalizability of emerged
results to the population of the European Community. ESS Round 8 data were collected in
2016 and consisted of 44,387 individuals (23,351 females, Mage=49.14, SDage=18.61)
from 23 countries of the European Union. Among the sample, the education level was dis-
tributed as follows: 8.7% had less than a lower secondary school diploma, 16.7% a lower
secondary school diploma, 35.9% a high school diploma, and 14.2% an advanced voca-
tional qualification, while the remaining 24.4% had a degree or a higher-level qualifica-
tion. Regarding participants’ work condition, 52.3% were employed, 7.8% were students,
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5.1% were unemployed, 24.8% were retired, 6.2% worked at home, and 2.6% were unable
to work due to illness or disability. Important for the study purpose, 89.4% of participants
were born in the country for which they participated in the survey, while the remaining
10.6% were born in a different country. For a detailed description of the sample’s demo-
graphics for the 23 countries involved in ESS Round 8, see Table 1.

6 Measure

To provide greater clarity and ease interpretation of the results, all of the following meas-
ures have been rescaled on a range of values between 0 and 1 (e.g. Arikan and Sekercioglu
2019). We decided to rescale the variables, rather than standardize them, because in a mul-
tilevel mediation model it is essential not to lose the information about the average score of
predictors associated with each level-2 unit.

7 Social Exclusion

As previously anticipated, social exclusion represents a multidimensional construct that
involves different aspects of individual existence. Although it is not straightforward to find
an operationalization capable of covering these different aspects, the Bristol Social Exclu-
sion Matrix (B-SEM; Leyvitas et al. 2007) and Social Exclusion Monitor (SEM; Scutella
et al. 2009) have summarized social exclusion in three main domains: resources, participa-
tion, and quality of life. These domains are composed, respectively, of different indicators
such as economic and material resources (e.g. income), social support, social and political
participation, health and well-being, and life satisfaction. Therefore, following the indica-
tions provided by B-SEM and SEM, we endeavoured to put together a series of indicators
among those available in the ESS that were able to cover as broadly as possible the three
main domains that constitute the social exclusion construct. Furthermore, the items were
suggested by the ESS as indicators of social exclusion. Thus, for the resources dimension,
three items (i.e. “How you feel about your household’s income nowadays?”’; “During the
next 12 months how likely is it that there will be some periods when you don’t have enough
money to cover your household necessities?”’; “Please tell me which letter describes your
household’s total income, after tax and compulsory deductions, from all sources?”) have
been included. The first two items were answered on 4-point Likert scale where 1=Liv-
ing comfortably on present income and 4 = Finding it very difficult on present income, and
1=Not at all likely and 4= Very likely, respectively. The third item asked participants to
place their income between the lowest (1st) and highest (10th) deciles. For the participa-
tion dimension, we used five items. Specifically, three items concerned participants’ social
participation (i.e. “How often do you meet socially with friends, relatives or work col-
leagues?”’; “How many people, if any, are there with whom you can discuss intimate and
personal matters?”; “Compared to other people of your age, how often would you say you
take part in social activities?”’) and two items concerned participants’ political participa-
tion (i.e. “ How able do you think you are to take an active role in a group involved with
political issues?”; “And how confident are you in your own ability to participate in poli-
tics?”). These items were rated on 7-point and 5-point Likert scales respectively, ranging
from a low to high participation score. Lastly, four items were used as indicators of the
quality of life dimension (i.e. “All things considered, how satisfied are you with your life
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as a whole nowadays?”; “Taking all things together, how happy would you say you are?”;
“How is your health in general? Would you say it is ...”; “Are you hampered in your daily
activities in any way by any longstanding illness, or disability, infirmity or mental health
problem? If yes, is that a lot or to some extent?”). The first two items were answered on an
11-point Likert scale ranging from 0 (Extremely unsatisfied/unhappy) to 10 (Extremely sat-
isfied/happy). The other two items were rated on 5-point and 3-point Likert scales, respec-
tively, ranging from high to low levels of health/well-being. To ensure that high scores
corresponded to high experience of social exclusion, the values of interested items were
reversed. Once the items were reversed and rescaled, we computed the overall score, aver-
aging the response provided for each one (M =0.42; SD=0.14). The Cronbach’s alpha for
the items composing the social exclusion scale (x=0.78), as well as each dimension of
resources («=0.70), participation (x=0.64), and quality of life (a=0.71) was satisfactory.

To test the measure’s factorial structure, we conducted confirmatory factorial analy-
sis (CFA). We implemented a second order CFA model where the indicators listed above
reflected the three dimensions of resources, participation, and quality of life. In turn, these
dimensions constituted a further overarching factor (i.e. social exclusion). CFA revealed
that the model adhered to the empirical data (;(2 [47]1=2660.99, p<0.001;CFI=0.97,
TLI=0.96; SRMR =0.031; RMSEA =0.041, 90%CI=0.040, 043). First order factor load-
ings ranged from 0.41 to 0.92, whereas those of second order were equal to 0.73, 0.77, and
0.93. All of them achieved statistical significance.

8 Interpersonal Trust

To investigate the extent to which participants felt confidence in other people, we used
three items labelled as interpersonal trust in the ESS. The items (i.e. “Generally speaking,
would you say that most people can be trusted, or that you can’t be too careful in dealing
with people?”; “Do you think that most people would try to take advantage of you if they
have the chance, or would they be fair?”; “Would you say that most of the time people
try to be helpful or that they are mostly looking out for themselves?”) addressed partici-
pants’ generalized view of people as untrustworthy, and they are assimilable to some of
the items proposed in Rotter’s (1971, 1980) measure of trust. These items were answered
using an 11-point Likert scale ranging from 0 (low trust) to 10 (high trust). We rescaled
items in a range of values between 0 and 1 and averaged the scores across items (M =0.54;
SD=0.19) such that lower scores reflected lower interpersonal trust. Reliability was satis-
factory (@¢=0.76).

Even for this measure, we tested factorial structure with CFA. Because only three items
about trust were available, we tested an identified model. The analysis showed that the
three indicators significantly loaded on the latent dimension of interpersonal trust, high-
lighting factor loadings equal to 0.75, 0.74, and 0.67.

Anti-Immigration Attitudes were measured by six items. Three of the items (i.e. “To
what extent do you think [country] should allow people of the same race or ethnic group
as most [country] people to come and live here?”; “How about people of a different race or
ethnic group from most [country] people?”; “How about people from the poorer countries
outside Europe?”) focused on the extent to which the government should allow people from
foreign countries to arrive in the host nation. Participants expressed their opinion on a 4-point
Likert scale ranging from 1=allow many to 4=allow none. The remaining three items (i.e.
“Would you say it is generally bad or good for [country]’s economy that people come to live
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here from other countries?”’; “Would you say that [country]’s cultural life is generally under-
mined or enriched by people coming to live here from other countries?”; “Is [country] made a
worse or a better place to live by people coming to live here from other countries?”’) focused
on the perception of immigrants as a threat, rather than as an opportunity for the host country.
The scale of these items ranged from O (threat) to 10 (enrichment), and we therefore reversed
them such that high scores reflected a perceived threat. The overall anti-immigration attitude
score was obtained by rescaling the values between 0 and 1 and then averaging the answers to
all six items (M=0.48; SD=0.22; a=0.89).

This measure thus investigated anti-immigration attitudes through two dimensions: one
relating to a general view of immigration as something negative or positive for the host coun-
try and another linked to a negative or positive stance about the arrival of new immigrants in
the host country. Second order CFA revealed that the two-dimensional model fitted satisfacto-
rily with the empirical data (;(2[7] =392.11, p<0.001; CFI=0.99; TLI=0.99; SRMR =0.013;
RMSEA =0.037, 90%CI=0.035, 040). The first order factor loadings ranged from 0.73 to
92, whereas those of the second order were equal to 0.82 and 0.87. All of the loadings were
significant.

9 Covariates

To test the robustness of the results, we inserted seven covariates into the analysis model.
Scores were rescaled to values between 0 and 1. Thus, we partialized the effects of predic-
tor and mediator for participants’ age, educational level, gender, political orientation, country
of birth, belonging to a minority ethnic group, and the number of people living regularly as
household members. Political orientation (M =0.52; SD=0.22) was measured by an item (i.e.
“In politics people sometimes talk of ‘left’ and ‘right’. Using this card, where would you place
yourself on this scale, where 0 means the left and 10means the right?”). This item was easily
identifiable as the classical “left-right” dimension of political orientation and was included
because it is a proved relevant factor affecting the rise of anti-immigration attitudes (e.g. De
Cristofaro et al. 2019) and the sentiment of distrust (e.g. Kutiyski et al. 2019). Educational
level was assessed through the International Standard Classification of Education (ISCED).
We focused on age, gender, and educational level because they represent factors capable of
intervening in the relationships between social exclusion, interpersonal trust, and anti-immi-
gration attitudes (see Cavaillé and Marshall 2019; Eurostat 2018, 2019; Ponce 2017; Rusten-
bach 2010; Ward et al. 2016). Country of birth and belonging to a minority ethnic group were
assessed with the following items: “Were you born in [country]?” and “Do you belong to a
minority ethnic group in [country]?” respectively, to which participants answered “Yes or
“No”. They were included as control for the migrant background of the respondent. Finally,
the item “Including yourself, how many people-including children-live here regularly as
members of this household?” was considered because it was likely to engrave the levels of
experienced social exclusion and consequently its effect on anti-immigration attitudes and
interpersonal trust.
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10 Analytic Strategy and Preliminary Analyses

In the present paper, we proposed our hypothesis as a 1-1-1 multilevel mediation model.
Thus, we tested the expected (a) negative relationship between social exclusion and inter-
personal trust, (b) negative relationship between interpersonal trust and anti-immigration
attitudes, and (c) the positive association of social exclusion and anti-immigration attitudes.
Contextually, we also tested the indirect association of exclusion with negative attitudes
towards immigrants through interpersonal trust. All of the above-mentioned relationships
were simultaneously estimated in a unique model that revealed the average within-nation
direct and indirect effects, considering the random variation of parameters across the 23
European countries involved in the study.

Multilevel mediation analysis considers the nested structure of data. The hierarchical
order is conventionally indicated through a numerical system that describes the measure-
ment level of each variable (Bauer et al. 2006). In circumstances where the researcher is
interested in the effects of a level-2 variable (e.g. the economic policy of a nation) on a
variable measured at level 1 (e.g. the well-being of citizens) through a variable measured at
level 2 or 1 (e.g. the GDP of a nation or citizen income, respectively) it is conventional to
talk about 2-2-1 or 2—-1-1 mediation. In these cases, the data hierarchy is of direct impor-
tance, because the researcher is interested in testing the differences between clusters of the
effect of X (measured at level 2) on M (measured at level 2 or level 1) on Y (measured at
level 1). When, as in our case, one is interested in a mediation analysis where all the varia-
bles are measured at level 1, and the dependence of the data on the nested structure must be
taken into account, reference is made to a 1-1-1 multilevel mediation (Rockwood 2017).
In this circumstance, the researchers are interested in testing the average indirect effect of
X (i.e. social exclusion) on Y (i.e. anti-immigration attitudes) through M (i.e. interpersonal
trust) within each level-2 unit (i.e. 23 European countries). The strength of a 1-1-1 multi-
level mediation model lies in the fact that in the estimation of the indirect effect the random
variability of the parameters is also taken into account (Rockwood 2017). This kind of
analysis allowed us to estimate the predicted mediating path within nations, considering
simultaneously the random variability across nations of the paths of interest.

Before proceeding with multilevel analysis, it is conventional to run some preliminary
analyses to ascertain if this kind of analysis is necessary on the basis of the data structure.
Usually, researchers may assess the amount of variance of the dependent variable that is
explained by the nested nature of the data, as well as whether the number of clusters is
adequate for an accurate test of the research hypotheses. Thus, as a preliminary analysis
to ascertain if a linear mixed model was necessary, we computed the intraclass correla-
tion coefficient (ICC) for the dependent variable, to gauge the amount of variability due
to the different countries. We thus ran the analysis on the null model to test the variability
of the anti-immigration attitudes across the level-2 factor (i.e. the 23 European nations).
The ICC was equal to 0.19, indicating that the 19% of anti-immigration attitudes variance
was explained by the clusters’ structure. The between-variance estimate of anti-immigra-
tion attitudes was 0.0098 (SE=0.0029), with a significant Wald test (Z=3.38, p<0.001,
95%CI=0.0055, 0.0175). As further evidence to support the need to consider the nested
structure of the data, we conducted a likelihood ratio test (Hayes 2006) comparing two
null models (one with the intercept as a random effect and the other, without the intercept,
as a random effect), which came out decisively significant (;(2[1]=8369.547; p<0.001).
The model which considered the random intercept of anti-immigration attitudes was there-
fore significantly more informative. Finally, we computed the design effect as a test of the
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sample size appropriateness, finding a widely satisfactory result of 367.853 (Satorra and
Muthen 1995). This allowed us to conclude that the number of clusters and the associated
average sample size were adequate for an accurate estimate of the parameters of interest.

Overall, these preliminary analyses suggested that it was legitimate and enlighten-
ing to consider the random variance of the hypothesized effects across the 23 European
nations and that the quantity of clusters (i.e. nations) involved was adequate for their cor-
rect estimate.

Once the adequacy of a 1-1-1 multilevel mediation model was ascertained, it was nec-
essary to carry out a restructuring of the variables and data matrix to estimate the random
variation of the intercepts and slopes within it (Bauer et al. 2006). First, we centred the pre-
dictor and mediator within group, subtracting the group mean value from each individual’s
score of social exclusion and interpersonal trust. This allowed us to estimate the average
within-group relationships between the predictor and the outcomes (i.e. M =interpersonal
trust; Y=anti-immigration attitudes), as well as between mediator and criterion. We were
thus able to interpret the intercept for a group j as the expected response for individuals
in group j who have their average group response on the social exclusion or interpersonal
trust measures (Enders and Tofighi 2007). Second, to obtain the covariance and asymptotic
covariance matrices of the estimated parameters, we tested the different equations within a
single model. Following the procedure of Bauer and colleagues (2006), rather than estimat-
ing through three separate equations (Kenny et al. 2003), the indirect effect was computed
simultaneously in a unique equation, which allowed the estimation of the random covari-
ance and asymptotic random covariance of the aj and bj paths. To do this, we stacked M
and Y into a single variable labelled Z. We then created two dummy variables (convention-
ally labelled SM and SY) to be used as indicators for the variable Z, depending on the value
it assumes (i.e. mediator or outcome). Rearranging data in this way allowed us to obtain
the following general equation:

Zij = dMj SMij + aj(SMij Xij) + dYj SYij + bj(SYij Mij) + ¢'j(SYij Xij) + eZij

Specifying the model in this fashion, it was therefore possible to extract the covariance
matrix of all random effects, as well as the asymptotic sampling variance and covariance
of these estimates. The latter was crucial for constructing the confidence intervals for the
average indirect effects (Bauer et al. 2006). The sampling distribution of the indirect effect
is not normally distributed and requires the use of an asymmetric confidence interval. For
this reason, we obtained the confidence interval by the Monte Carlo Method (Replica-
tions =20,000; CI=95%), using the interactive tool provided by Preacher and Selig (2010).

Analyses were performed with the Ime4 package (Bates et al. 2007) using RStudio
(2015), a graphical interface for R software. The entire model was tested using a restricted
maximum likelihood method (REML).

11 Results

First, we computed the correlations between the variables included in the model. Anti-
immigration attitudes showed a positive correlation with social exclusion (r=0.36;
95%CI=0.35, 0.37) and a negative correlation with interpersonal trust (r=—0.31;
95%CI= —0.32,—0.30). Social exclusion and interpersonal trust were also negatively cor-
related (r=—0.34; 95%CI= —0.35,—-0.33), as anticipated (see Table 2). Given the grow-
ing recommendations in the literature about the importance of communicating the practical
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significance of results in psychological research (e.g. Lakens 2013), we decided to translate
the resulting correlation coefficients in terms of effect size. We thus computed a Cohen’s
d for each path of the relation tested. We obtained a Cohen’s d equal to 0.77 for the asso-
ciation between social exclusion and anti-immigration attitudes and of —0.72 for the rela-
tion between exclusion and interpersonal trust. Moreover, regarding the association of anti-
immigration attitudes and interpersonal trust, the Cohen’s d was equal to —0.65. Following
the benchmarks provided by Cohen (1988), the strength of the associations among the vari-
ables of interest could be defined in terms of ‘medium’ effects. However, interpreting the
effect sizes remains difficult even if translated into Cohen’s d. As suggested by a recent
review on effect size in the field of psychology (Funder and Ozer 2019), and as underlined
also by Cohen himself (1988), the comparison parameters of the effects of a certain rela-
tionship must be addressed by the specific reference literature and in the related field of
investigation. Therefore, to facilitate interpretation and foster a clear understanding of the
strength of the associations among our variables, we decided to report the effect sizes in
terms of a further index—the Number Needed to Treat (NNT; Altman and Andersen 1999;
Cook and Sackett 1995). The NNT is a measure of effect size, used in epidemiology to
evaluate the effectiveness of an intervention that expresses the average number of patients
to be treated to prevent a further negative outcome. The ideal value is 1, meaning that there
is a ratio of one patient who improves with treatment versus one who does not improve in
the control group. Thus, following the procedure of Kraemer and Kupfer (2006), which
allows the transformation of Cohen’s d into a version of NNT that is invariant to the event
rate of the control group (see Furukawa and Leucht 2011), we obtained an NNT of 2.41
for the association between social exclusion and anti-immigration attitudes. This means
that for about one person out of every two, the increase in social exclusion is accompa-
nied by an increase in negative attitudes towards immigrants. Regarding the relationship
between exclusion and interpersonal trust, we found an NNT equal to 2.56, which means
that about one person out of every three tends to be less confident in others when the level
of social exclusion is augmented. Finally, we found that about one individual for every
three (NNT=2.82) adopts more negative attitudes towards immigrant when he or she feels
less generalized trust in others. If extended to the totality of the present sample, or even
to the totality of the European population, these numbers become impressive, especially
referring to the social psychological literature. Such results give a clear idea of the impor-
tance of the factors considered within the present study and provide relevant initial support
for our expectations.

Going deeper into our focal analysis (i.e. 1-1-1 multilevel mediation) we obtained evi-
dence in favour of our hypotheses. Recalling that all variables were rescaled in the 0 to
1 range, Table 3 shows that interpersonal trust was negatively affected by the purported
antecedent variable of social exclusion (B=—0.37; SE=0.014; r=—26.86; p<0.001;
95%CI= —0.3984,—0.3442). This means that the level of exclusion negatively influ-
enced the attribution of trust towards other people on average within all of the different
nations (see Fig. 1), keeping the entered covariates constant. Anti-immigration attitudes,
our criterion variable in the model, was significantly affected by both social exclusion
(B=0.26; SE=0.023; r=11.33; p<0.001; 95%CI=0.2110, 0.2993) and interpersonal trust
(B=-0.23; SE=0.014; r=-17.06; p<0.001; 95%CI= —-0.2611,—0.2073) on average
within each cluster (see Figs. 2, 3, respectively). This highlights that anti-immigration atti-
tudes increased as social exclusion increased and as interpersonal trust decreased. Note
that these coefficients represent unique associations once the covariates were controlled for.
Important for the purposes of our study, the within average indirect effect of social exclu-
sion on anti-immigration attitudes through interpersonal trust was significant (B=0.09;
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Table 3 Fixed Effects of Social Exclusion on Interpersonal Trust (path a), Interpersonal Trust on Anti-
Immigration Attitudes (path b), the direct effect Social Exclusion on Anti-Immigration Attitudes (path c’),
and the mediated effect by Interpersonal Trust of social exclusion on Anti-Immigration Attitudes. Politi-
cal Orientation (PO), Educational level (EDU), Sex, Age, Country of Birth (CB), Belonging to an Ethnic
Minority Group (BM), Number of People Living Regularly as Member of Household (HC) are the covari-
ates inserted into the analysis model

95% Cls

Parameters B SE t p Lower Upper
Path a -0.371 0.014 —26.86 <0.001 —0.3984 —.3442
PO —0.006 0.005 —1.44 0.15 —0.0138 0.0021
EDU 0.034 0.003 10.67 <0.001 0.0279 0.0405
SEX 0.014 0.002 7.81 <0.001 0.0104 0.0174
AGE 0.085 0.005 18.25 <0.001 0.0757 0.0940
CB —0.006 0.003 —2.08 0.037 -0.0126 —0.0004
BM 0.019 0.004 4.93 <0.001 0.0116 0.0269
HC 0.012 0.014 0.85 0.39 —0.0155 0.0392
Path b -0.234 0.014 —17.06 <0.001 —0.2611 —0.2073
Path ¢’ 0.255 0.023 11.33 <0.001 0.2110 0.2993
PO 0.149 0.004 36.72 <0.001 0.1419 0.1579
EDU —0.101 0.003 -31.14 <0.001 —0.1067 —0.0941
SEX —0.009 0.002 -4.90 <0.001 -0.0122 0.0052
AGE 0.063 0.005 13.45 <0.001 0.0504 0.0725
CB -0.070 0.003 —22.25 <0.001 —0.0759 —0.0636
BM —0.031 0.004 -8.02 <0.001 —0.0391 —0.0238
HC 0.055 0.014 3.93 <0.001 0.0276 0.0824

Monte Carlo 95% CI

B SE VA p Lower Upper

Indirect effect 0.089 0.007 13.04 <0.001 0.0752 0.1027

SE=0.007; Z=13.04; p<0.001; MC95%CI=0.0752, 0.1027). Such results indicate that,
on average inside each country, as social exclusion increased a decrease could be observed
in trust, which in turn related with an increase in negative attitudes towards immigrants.
The social exclusion effect, mediated by interpersonal trust, positively affected the onset of
anti-immigration attitudes also when the random variability of the aj and bj paths, due to
countries in which the participants lived, was considered in the analysis model. A graphical
representation of the mediation paths can be seen in Fig. 4.

To ease the interpretation of the emerged fixed effects and to quantify their magnitude,
we computed a marginal R> (R*},,, (my) Of the interested parameters, as indicated by Naka-
gawa et al. (2017). Afterwards, we converted the marginal R? into semi-partial correla-
tions, which in turn were translated into Cohen’s d. We then discussed their relevance in
terms of NNT (see Table 4). In this way, we found a Cohen’s d of 0.30 for the associa-
tion between social exclusion and interpersonal trust, which corresponded to an NNT of
5.95. For path b (i.e. the relation between trust and anti-immigration attitudes), the analysis
showed a Cohen’s d equal to 0.28 and an NNT of 6.26, highlighting the high magnitude
of this relationship. Regarding the direct linkage of social exclusion and anti-immigration
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Fixed Effect of Social Exclusion on Interpersonal Trust
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Fig. 1 Fixed Effect of Social Exclusion on Interpersonal Trust; red line represents the fixed effect and blue
lines random effects
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Fig.2 Fixed Effect of Social Exclusion on Anti-Immigration Attitudes; red line represents the fixed effect
and blue lines random effects
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Fixed Effect of Interpersonal Trust on Anti-immigration Attitudes
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Fig. 3 Fixed Effect of Interpersonal Trust on Anti-Immigration Attitudes; red line represents the fixed effect
and blue lines random effects

Level 2

Level 1

23 European Countries

Interpersonal Trust
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Social Anti-Immigration

Exclusion w Attitudes

Fig.4 Graphical representation of the 1-1-1 Multilevel Mediational Model

attitudes, the Cohen’s d corresponded to 0.20 with an NNT equal to 8.84. Making an
approximating estimate within the sample under investigation, this meant that a decrease
of interpersonal trust due to the experience of social exclusion could concern about 7,460
individuals. The emergence of anti-immigration attitudes because of a decrease of trust
could involve about 7,090 persons. Considering the direct association between social
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Table 4 Practical magnitude of fixed effects. Table reports marginal square R (Rz(m)), semi-partial correla-
tions (rsp), Cohen’s d, and Number Needed to Treat (NNT) for the associations between Social Exclusion
and Interpersonal Trust (Path a), Interpersonal Trust and Anti-Immigration Attitudes (Path b), Social Exclu-
sion and Anti-Immigration Attitudes (Path c’)

Parameters Rz(m) Iy d NNT
Path a 0.022 0.148 0.30 5.95
Path b 0.020 0.141 0.28 6.26
Path ¢’ 0.010 0.100 0.20 8.84

exclusion and anti-immigration attitudes, the number of involved individuals became equal
to 5,021. If-with due caution—we extended these estimates to the entire European popula-
tion, the relevance of the investigated factors distinctly appears.

To provide a better and more complete understanding that clarifies the diverse nuances
that the emerged relationships can assume in the different European countries, it was key
to explore the random effects. With some variations in baselines and relatively minor dif-
ferences in slopes within each member state, the investigated relationships were consist-
ent with what we hypothesized. As can be seen in Table 5, interpersonal trust (B=0.005;
SE=0.002; Z=3.31; p<0.001; 95%CI=0.0029, 0.0097) and anti-immigration attitudes
(B=0.01; SE=0.003; Z=3.31; p<0.001; 95%CI=0.0056, 0.0183) differed in their base-
lines among countries. This indicates that the starting level of anti-immigration attitudes,
as well as that of trust between people, varied considerably across the different countries
of the European Union (see Fig. 5). On the other hand, the analysis revealed small vari-
ation regarding random slopes. Although we found significant random variances for the
relationships between predictor, mediator, and outcome, the differences across countries
appeared to be quite small. Indeed, the random effect of social exclusion on interpersonal
trust (B=0.003; SE=0.001; Z=2.83; p=0.005; 95%CI=0.0015, 0.0061) highlighted that,
although with a minimum variation across countries, excluded individuals tended to be less
confident about other people. As shown in Fig. 6, social exclusion exerted a negative impact
on interpersonal trust in each of the 23 countries, with relatively more pronounced slopes
in Italy, Slovenia, Germany, Portugal, Czech Republic, Hungary, Austria, and France. Fig-
ure 7 shows that within each member state, poor interpersonal trust led people to assume
hostile attitudes towards immigrants and immigration in general. Even if the slopes ran-
domly varied across countries (B=0.004; SE=0.001; Z=3.01; p=0.003; 95%CI=0.0021,
0.0076), reduced interpersonal trust positively influenced the emergence of anti-immigra-
tion attitudes in the countries considered. Such slopes were relatively strong in many of the
countries examined (i.e. Italy, Germany, Austria, France, Spain, the Netherlands, Slovenia,

Table 5 Random Effects of the

model. Table reports random 95% Cls
intercepts of Interpersonal Trust Parameters B SE VA p Lower Upper
and Anti-Immigration Attitudes,

random slopes of Social Intercept Trust 0.005 0.002 331 <0.001 0.0029 0.0097
Exclusion on Interpersonal Trust —p oot Anti-imm 0.010 0.003 331 <0.001 0.0056 0.0183
(path a), Interpersonal Trust

on Anti-Tmmigration Atitudes Slope path a 0.003 0.001 2.83 0.005  0.0015 0.0061
(path b), and of Social Exclusion Slope path b 0.004 0.001 3.01 0.003 0.0021 0.0076
on Anti-Immigration Attitudes Slope path ¢’ 0.010 0.003 3.12 0.002 0.0056 0.0198

(path ¢’)
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tudes. Score ranged between 0 and 1

Ireland, the United Kingdom, Belgium, Finland, Portugal, and Sweden). A similar result
was also found considering the direct association of social exclusion and anti-immigration
attitudes. The random variability of the slopes was barely noticeable (B=0.01; SE=0.003;
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Variability in Slopes and Intercepts for each country
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Fig.6 Random variability of the association between Social Exclusion and Interpersonal Trust across the
23 European Nations

Z=3.12; p=0.002; 95%CI=0.0056, 0.0198), confirming that, in general across countries,
the higher the perceptions of social exclusion, the higher and more negative the attitudes
towards immigrants (see Fig. 8). Some exceptions, in which the direct associations of trust
and exclusion with anti-immigration attitudes seemed to be slightly weak, were represented
by the Russian Federation, the Czech Republic, and Hungary.

12 General Discussion

The present study investigated whether the experience of social exclusion could be associ-
ated with a reduction in generalized trust towards other people that, in turn, would have led
to hostile attitudes towards immigrants and immigration. Despite the multiplicity of stud-
ies on the possible antecedents of the emergence of anti-immigration attitudes, none have
analysed the possible role that social exclusion and interpersonal trust together could play.
Specifically, none have examined how both could jointly shape the rise of negative senti-
ment against people fleeing from wars and persecution, as well as against those who decide
to live in a country other than their country of origin.

The direct positive effect of social exclusion on the emergence of anti-immigration atti-
tudes we have found provides some support for the idea that people who experience a state
of social exclusion tend to adopt a more hostile attitude towards immigrants. This effect
appeared to be consistent across the European Union. To date, the association of social
exclusion and anti-immigration attitudes has more often been investigated focusing on the
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Variability in Slopes and Intercepts for each country
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Fig.7 Random variability of the association between Interpersonal Trust and Anti-Immigration Attitudes
across the 23 European Nations

exclusion experienced by immigrants as a case study (e.g. Gradstein and Schiff 2006). As
previously specified, such studies have focused on social exclusion in terms of the different
integration levels of an immigrant in the new country. The study presented here thus con-
tributes to the literature by showing that social exclusion experienced by natives can repre-
sent an antecedent of the appearance of negative attitudes towards immigrants in a hosting
country. Moreover, this study complements existing evidence regarding the effect of eco-
nomic (Facchini and Mayda 2009; Hanson et al. 2007; Mayda 2006; Scheve and Slaughter
2001), cultural (e.g. Rustenbach 2010), and social identity factors (e.g. Roets and Van Hiel
2011) on anti-immigrant attitudes. By focusing on social exclusion as a multidimensional
construct involving different life domains such as the economic, cultural, and social (Levi-
tas et al. 2007), we provide insights for an integrative perspective on how and reasons why
natives develop negative attitudes towards immigrants.

Moreover, as emerged from our study, feelings of generalized interpersonal trust
were key in explaining the relationship between social exclusion and anti-immigrant
attitudes. Indeed, we found that increases in social exclusion were paired with decreases
in generalized trust. As described above, the deprivations in different spheres that com-
pose a person’s life place him or her in a condition of social exclusion. When individu-
als are unable to participate over time in certain of their society’s activities, for reasons
beyond their control, they inevitably identify the cause of their condition of exclusion
in the social system to which they belongs and in the people by whom it is composed.
In this way, the implicit and intrinsic act of belonging to a community is betrayed and
the trust placed in the people who are part of it declines. When this condition becomes
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Variability in Slopes and Intercepts for each country
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widespread and permanent, a generalized sense of distrust in other people is engendered
(Burchardt 2000). Thus, consistently with what emerged in the studies of Twenge and
colleagues (2007), our results supported the idea that socially excluded people are moti-
vated by the desire to protect themselves from the possibility of further instances of
social exclusion, adopting a cautious and suspicious attitude towards unknown people,
of which immigrants represent a vivid instance.

Because of the lack of shared factors (e.g. norms, values, beliefs) upon which to build
interpersonal trust, individuals from different ethnic groups are typically perceived neg-
atively by natives. Accordingly, we found that interpersonal trust correlated negatively
with anti-immigration attitudes. In other words, our results showed that as confidence in
generalized others increased, there was a reduction in hostile sentiments towards immi-
grants. This result is in line with what Rustenbach (2010) highlighted in her study, find-
ing in interpersonal trust the strongest predictor of anti-immigrant attitudes.

Importantly, the present study also speaks about a further relevant aspect that previ-
ous research had not addressed. It showed that a generalized sense of distrust towards
people mediated the association between social exclusion and the rise of negative sen-
timents towards immigrants. In addition, we found that the average indirect effect of
social exclusion through interpersonal trust had a positive impact on anti-immigration
attitudes across representative samples of 23 European countries.

In summary, our findings may disambiguate the apparently conflicting results deriv-
ing from the social psychology research on exclusion, which showed that excluded peo-
ple tended both to be closed and antisocial (Baumeister et al. 2005; Gest et al. 2001;
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Twenge et al. 2001) and willing to collaborate and cooperate (Maner et al. 2007; Wil-
liams and Sommer 1997). We believe that both results are reliable, but that they missed
an important factor in explaining the negative or positive consequences of the experi-
ence of social exclusion. This factor is represented by the reduction of trust towards
others. Consistent with Twenge and colleagues (2007), our findings support the notion
that the attitudes and behaviours of the excluded person are governed by the search for
a delicate balance between a dual and interconnected objective: on the one hand, the
establishment and maintenance of new relationships and, on the other hand, protecting
oneself from the possibility of being rejected and excluded again. The excluded persons
might thus actually be interested in developing new relationships, but the negative past
experience of exclusion leads them to be reluctant to expose themselves to the risk of
being hurt again. Such lack of trust towards others, due to instances of exclusion, leads
individuals to be diffident and to adopt negative attitudes towards unknown people.
In other words, the doubt and suspicion that individuals experience about generalized
other (low interpersonal trust), related to the experienced condition of social exclusion,
favours a negative evaluation of unknown people from different cultures, who may have
values and standards perceived as distant from those of the native population.

These results are also reflected in the analysis of the random effects. Although with
some variation in baselines and slopes within each member state, the investigated rela-
tionships are consistent with what we hypothesized. As the analysis of the random slopes
clearly showed, the negative relationships between social exclusion and interpersonal
trust and between trust and anti-immigration attitudes, as well as the positive relationship
between social exclusion and anti-immigration attitudes, remained similar regardless of the
nation examined. We believe this increases the accuracy of our findings and supports their
generalizability to the population of the European community.

13 Limits and Future Directions

Some limitations need to be acknowledged. First, the correlational and cross-sectional
nature of the data prevented us from making causal inferences. Although the main aim of
this work was to establish a model of associations between the constructs of social exclu-
sion, interpersonal trust, and anti-immigration attitudes, future studies are encouraged to
examine the causal nature of these associations. For instance, a double causality between
the experience of social exclusion and feelings of interpersonal trust could be hypothesized.

Another limitation may be represented by the operationalization of the social exclusion
construct. As highlighted by both the B-SEM (Levitas et al. 2007) and SEM (Scutella et al.
2009), social exclusion represents a multidimensional process that involves several areas
of an individual’s life. We relied on several indicators which, according to the literature,
appeared to be adequate in representing the three main dimensions of social exclusion—that
is, resources, participation, and quality of life. However, it would be desirable to replicate
our proposed model by including some minor, but relevant, factors of social exclusion such
as people’s mobility linked to transport access.

Finally, a limitation emerged in the analysis of the random slopes. Indeed, we found
that the Russian Federation, the Czech Republic, and Hungary represented cases where the
direct effect of trust and exclusion on anti-immigration attitudes seemed to be weaker than
in other countries. However, those countries share a common elevated baseline of anti-
immigration attitudes compared with other states. This may have mitigated the effects of
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the predictors considered in the present study, because of range restriction. Future research
could investigate the psychological dynamics related to the emergence of hostile feelings
towards immigrants, taking as a specific case study the peculiar situations characterizing
these nations. Otherwise, future research could try to investigate the relationships between
experienced social exclusion, feelings of generalized interpersonal trust, and anti-immigra-
tion attitudes by focusing on different levels of analysis. As an example, implementing a
2-2-1 or 2—-1-1 multilevel mediation model could be a possibility.

14 Conclusion

Overall, the present work sheds light on the importance of some aspects that might defuse
hostility towards immigrants. Although many studies have investigated the possible causes
of the emergence of hostile attitudes towards immigrants, to the best of our knowledge,
none has tried to examine the possible role that social exclusion and interpersonal trust
may jointly have. Our study has tried to address this gap in the literature, offering a new
perspective on individual-level processes that can favour hostile and prejudicial attitudes
between ethnic groups. This explanation provides an original potential point of view about
the momentous social change determined by immigration in Europe and around the world.

The use of a multilevel mediation model, which took into account the random variabil-
ity of the indirect effect across the examined European nations, provided greater robustness
and generalizability for the results obtained. The analyses of the effect sizes carried out
on the correlations between the variables of interest, as well as on the multilevel media-
tion model’s results, provided a clear view of the importance of the factors considered in
the present study and how practical intervention on them may lead to a broad spectrum
of changes. Community policies could implement interventions aimed at the achievement
of economic and social equality that should reduce the state of exclusion experienced by
important sections of the European population. This should, in turn, promote the develop-
ment of a climate of mutual trust and acceptance among individuals.
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