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Abstract
In this study, we examine which role the size of the immigrant population plays in 
explaining immigrant derogation within and between European regions. We draw upon 
group threat- and intergroup contact theory to consider the following question: does a 
larger size of immigrant population increase perceived group threat and thereby lead 
to greater immigrant derogation? Or does it increase intergroup contact and thereby 
ameliorate immigrant derogation? We test the empirical adequacy of these alternative 
suggestions using regionalized European Social Survey 2002 and offi cial data which will be 
analyzed by means of multilevel structural equation modeling. Within regions, our results 
confi rm that perceived group threat increases subsequent immigrant derogation. Likewise, 
intergroup contact reduces perceived group threat and thereby amends such derogation 
of immigrants. Between regions, our fi ndings show that a larger size of the immigrant 
population increases both greater perceived group threat and intergroup contact. At the 
same time, the effects of perceived group threat and intergroup contact on immigrant 
derogation resemble those found within regions. In sum, these results lend evidence to the 
generalizability of both group threat- and contact effects. Implications of these fi ndings for 
future research are discussed.

Key words: comparative research • European Social Survey • group threat • intergroup 
contact • multilevel structural equation modeling • prejudice

INTRODUCTION

Derogation of immigrants as indicated by majority members’ anti-immigrant 
attitudes continues to pose an urgent social problem in many European soci-
eties. Contemporary attempts to explain such immigrant derogation commonly 

International Journal of Comparative Sociology
Copyright © 2008 SAGE Publications

http://cos.sagepub.com
Los Angeles, London, New Delhi and Singapore

Vol 49(2–3): 153–173
DOI: 10.1177/0020815207088910

 at PENNSYLVANIA STATE UNIV on May 8, 2016cos.sagepub.comDownloaded from 

http://cos.sagepub.com/


154 International Journal of Comparative Sociology 49(2–3)

start from a group threat perspective. Studies pertaining to this line of research 
consider a large or increasing size of the immigrant population to be a major 
source of group threat perceived by majority members and subsequent inter-
group tension (e.g. Quillian, 1995; Scheepers et al., 2002). By contrast, research 
on intergroup contact theory suggests that a larger size of the immigrant popula-
tion will amend intergroup relations by facilitating intergroup contact between 
majority members and immigrants (Wagner et al., 2006). Apparently, while the 
size of the immigrant population is of central meaning for both group threat- 
and intergroup contact theory, the conclusions following from these approaches 
could hardly be more opposite.

To date, evidence on the empirical validity of group threat- and intergroup 
contact theory when tested simultaneously in European contexts is only begin-
ning to emerge. In the present study, we aim to improve on this state of re-
search in two major ways. First, and most importantly, we use group threat- and 
intergroup contact theory to develop and test a set of competing hypotheses 
to answer the general question which role the size of the immigrant popula-
tion plays for explaining immigrant derogation. Clearly, examining whether 
a larger immigrant population proves to further or to amend anti-immigrant 
stances among majority members is of both theoretical and of applied interest. 
Second, we aim to reach a better understanding regarding the generalizability 
of group threat- and contact effects as compared to previous studies. In order 
to do so, we use regionalized data from the European Social Survey 2002 linked 
with offi cial statistics on the size of the regional immigrant population. This data 
source provides a particularly broad empirical scope for testing our hypotheses 
from a multilevel perspective. More specifi cally, existing comparative research 
on immigrant derogation in Europe traditionally uses respondents situated in 
countries as observational units. However, researchers increasingly realize that 
even within European countries considerable regional variation in both the 
size of immigrant population and immigrant derogation exists (Wagner et al., 
2006). For this reason, we argue that our research design puts us in the position to 
deliver new and potentially important insights into the generalizability of group 
threat- and intergroup contact effects across European regions. In sum, the 
central question this study aims to answer reads as follows: does a larger size 
of the immigrant population increase perceived group threat and thereby lead 
to greater immigrant derogation? Or does it increase intergroup contact and 
thereby ameliorate immigrant derogation?

THEORY AND HYPOTHESES

Group Threat Theory

Group threat theory (Blalock, 1967; Blumer, 1958; Bobo, 1999) has proven a 
key approach for explaining immigrant derogation from a multilevel perspec-
tive (Quillian, 1995; Scheepers et al., 2002). The theory makes two subsequent 
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assumptions. First, in contexts with a large or increasing size of the immigrant 
population members of the host society will perceive immigrants as a threat to 
their own group (Quillian, 1995; Scheepers et al., 2002). In this study, we defi ne the 
size of the immigrant population as percentage of immigrants relative to the 
total population in a geographical area. Likewise, we consider perceived group 
threat as anticipation of negative consequences for one’s own group due to the 
presence of immigrants (Stephan and Renfro, 2002; see also Riek et al., 2006; 
Schlueter et al., 2008).

More precisely, perceived threats can relate to tangible and non-tangible 
goods alike (Stephan and Renfro, 2002; Stephan and Stephan, 2000). For in-
stance, the notion that immigrants purposely exploit resources such as social 
security benefi ts or that immigrants endanger (alleged) prerogatives of majority 
members on the labor- or housing market are examples of threat perceptions 
which refer to tangible issues of the majority. By contrast, non-tangible threats 
commonly refer to religious or symbolic issues. For example, in the Western 
media immigrant groups of non-Western ancestry are often portrayed as favor-
ing cultural or religious practices which are incompatible with the prevailing 
norms of the host society (Phalet and ter Wal, 2004). Thus, majority members’ 
subjective perceptions that immigrants threaten the cultural order of the host 
society correspond to the idea of non-tangible, symbolic threats.

In a second step, group threat theory suggests that such perceived threat will 
motivate majority members’ to react with immigrant derogation, discrimination 
and intergroup aggression (Green et al., 1998; Pettigrew, 1998a; Scheepers 
et al., 2002; Stephan and Renfro, 2002). The rationale underlying this assump-
tion is that by means of immigrant derogation, members of the host society seek 
to protect or restore the status of their own group against the threat seen to be 
posed by immigrants.

Existing studies generally support the theory’s assumption according to 
which perceptions of group threat increase immigrant derogation (Coenders, 
2001; Raijman et al., 2003; Schlueter et al., forthcoming; Semyonov et al., 2004; 
Stephan and Renfro, 2002; for meta-analyses, see Riek et al., 2006; Stephan and 
Stephan, 2000). Compared to this, evidence that a larger size of the immigrant 
population gives rise to greater perceived group threat and subsequent immi-
grant derogation is mixed. On the one hand, using cross-national Eurobarometer 
data, Scheepers et al. (2002) fi nd support for the assumed function of perceived 
group threat as a link between greater levels of the immigrant population and 
exclusionary attitudes towards immigrants. Similarly, using representative survey 
data for the Dutch population Schlueter and Scheepers (forthcoming) observe 
that Dutch respondents residing in municipalities with a larger share of immi-
grants report greater perceived group threat (mediated via perceived size of the 
immigrant population) which increases anti-immigrant attitudes. On the other 
hand, based on representative survey data of the German population, Semyonov 
et al. (2004) report that perceived group threat predicts exclusionary attitudes 
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 towards  foreigners living in Germany, whereas the actual proportion of foreign-
ers as measured on the district level turns out to be unrelated to both perceived 
group threat (as well as perceived size of the foreign population) and exclusion-
ary attitudes towards foreigners (Semyonov et al., 2004). The heterogeneity of 
these fi ndings prompts us to re-examine the question whether a larger size of 
the immigrant population leads to perceived group threat and thereby increases 
greater anti-immigrant attitudes.

INTERGROUP CONTACT THEORY

It is well known that intergroup contact, defi ned as ‘face-to-face interaction be-
tween members of clearly defi ned groups’ (Pettigrew and Tropp, 2006: 754), is 
one of the most effective individual-level means to reduce intergroup derogation. 
Recent advances in intergroup contact theory emphasize the importance of struc-
tural characteristics for such contact experiences to take place (Pettigrew, 2006; 
Wagner et al., 2003, 2006; see also Schlueter and Scheepers, 2007). According to 
this multilevel perspective, a larger size of the immigrant population is of key im-
portance for intergroup contact. More specifi cally, the assumption is that a larger 
size of the immigrant population provides greater opportunities for contact ex-
periences between members of the host society and immigrants. This suggests 
that in the contexts of a larger immigrant population more intergroup contact 
will take place (Wagner et al., 2006; see also Blau and Schwartz, 1984). As stated 
above, such intergroup contact has proven to be a viable means to amend hostile 
stances toward immigrants (Pettigrew and Tropp, 2006). Initial theorizing and 
research posited that intergroup contact exerts its benefi cial effects only under 
optimal conditions – including common goals, intergroup cooperation, equal 
status between group members and support by authorities (Allport, 1954). Yet 
in the course of the theory’s development intergroup contact was found to im-
prove anti-outgroup attitudes even though such supportive conditions were ab-
sent (Pettigrew, 1998b; Pettigrew and Tropp, 2006). It must be recognized that 
this evidence does not preclude negative contact experiences between majority 
members and immigrants (Stephan and Stephan, 1985). However, recent meta-
analytical work provides unequivocal evidence that even casual intergroup con-
tacts amend anti-outgroup attitudes (Pettigrew and Tropp, 2006). Interestingly, 
in regard to the question of how intergroup contact improves negative attitudes 
toward an outgroup, several studies show that, in large parts, intergroup contact 
reduces such negative attitudes via a reduction of perceived group threat and 
anxiety (Pettigrew and Tropp, in press; Stephan and Renfro, 2002). Thus, in con-
trast to group threat theory, intergroup contact theory suggests that a larger size 
of the immigrant population will increase intergroup contact. In turn, such inter-
group contact is expected to decrease perceived group threat and thereby to re-
duce immigrant derogation.

To date, comparative evidence regarding the effects of intergroup contact on 
perceived group threat and anti-immigrant attitudes remains scant.1 Using survey 
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data collected in four Western European Nations, Meertens and Pettigrew (1997) 
show that intergroup contact signifi cantly reduces respondents’ agreement to 
 indicators assessing perceived threat and prejudice. Based on data from 17 European 
national contexts, McLaren (2003) shows that under the condition of a larger im-
migrant population those with more intergroup contact report less perceived 
threat (see also Wagner and van Dick, 2001). Yet even fewer studies subjected the 
assumption that a larger size of the immigrant popu lation provides opportunities 
for intergroup contact and thereby ultimately amends anti-immigrant stances to 
an explicit empirical test. In support of this reasoning, Wagner et al. (2006; see 
also Wagner et al., 2003) show evidence that in German districts with a larger 
immigrant population, Germans’ intergroup contact with immigrants is greater. 
Likewise, these contact experiences prove to reduce Germans’ prejudice against 
immigrants. Similarly, the aforementioned study by Schlueter and Scheepers 
(forthcoming) shows in addition to the results presented earlier: Dutch respond-
ents residing in municipalities with large immigrant population report greater 
intergroup contact. This intergroup contact was proved to decrease perceived 
group threat and thereby to reduce anti-immigrant attitudes. Still, even though 
both studies examine group threat- and contact effects from a multilevel perspec-
tive, it must be recognized that the respective fi ndings hold for majority members 
from particular countries only. We now turn to our empirical analyses which seek 
to examine the generalizability of group threat- and contact effects for majority 
members across European regions.

HYPOTHESES

The previous discussion shows that group threat- and intergroup contact theory 
provide differing answers to the question which role the size of the immigrant 
population plays for explaining immigrant derogation. In this section, we sum-
marize the theories’ assumptions by means of testable hypotheses. In doing so, 
we account for differences among respondents both within and between context-
ual units (i.e. regions). This corresponds to the multilevel character of group 
threat- and intergroup contact theory and provides the basis for conducting par-
ticular rigorous empirical tests.

Group Threat Theory

According to the previous explication, the group threat framework suggests that a 
larger size of the immigrant population gives rise to subjective perceptions of group 
threat. In turn, such perceived group threat is expected to increase immigrant dero-
gation. In regard to the present study, we summarize this reasoning as follows:

H1: To explain differences among respondents between regions, we hypothesize that 
the larger the size of the regional immigrant population, the more group threat will be 
perceived.
H2a: To explain differences among respondents between regions, we hypothesize that 
the more perceived group threat, the more immigrant derogation will take place.
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H2b: To explain differences among respondents within regions, we hypothesize that the 
more perceived group threat, the more immigrant derogation will take place.
H3: To explain differences among respondents between regions, we hypothesize that 
a larger size of the regional immigrant population will increase immigrant derogation 
indirectly via greater perceived group threat.

Intergroup Contact Theory

Intergroup contact theory posits that a larger size of the immigrant population 
will increase intergroup contact. In reverse, such intergroup contact is expected 
to decrease perceived group threat and thereby to reduce immigrant derogation. 
We summarize this reasoning as follows:

H4: To explain differences among respondents between regions, we hypothesize that 
the larger the size of the regional immigrant population, the more intergroup contact will 
take place.
H5a: To explain differences among respondents between regions, we hypothesize that 
the more intergroup contact, the less group threat will be perceived.
H5b: To explain differences among respondents within regions, we hypothesize that the 
more intergroup contact, the less group threat will be perceived.
H6: To explain differences among respondents between regions, we hypothesize that a 
larger size of the regional immigrant population will reduce immigrant derogation indir-
ectly through increased intergroup contact and reduced perceived group threat.
H7: To explain differences among respondents within regions, we hypothesize that 
intergroup contact will reduce immigrant derogation indirectly through reduced per-
ceived group threat.

Thus, from a conceptual perspective, hypotheses (H1) to (H2b) and (H4) to 
(H5b) suggest direct effects between constructs, while hypotheses (H3), (H6) 
and (H7) refer to mediated effects (Baron and Kenny, 1986).

DATA AND MEASURES

Data

To address our hypotheses, individual data were derived from the fi rst round of 
the European Social Survey (ESS; see NSD, 2007). This cross-national survey 
was conducted from September 2002 to October 2003 and covered 22 coun-
tries (21 European countries plus Israel) as ultimate sampling unit. For each 
country, representative samples were collected by means of face-to-face in-
terviews of randomly drawn household representatives aged 15 years or older 
(Jowell et al., 2003). For the purpose of this study, we dropped all respondents 
without national citizenship or place of birth outside the country of data collec-
tion from the original sample. As mentioned above, we seek to explain differ-
ences in anti- immigrant social distance within and between European regions. 
For this purpose it was necessary to disaggregate the original ESS samples into a 
two-level hierarchical data structure with respondents (within-level) being nested 
in regions (between-level). More precisely, we used country-specifi c indicator 
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 variables available in the ESS to group respondents into regional units corres-
ponding to the Nomenclature of Statistical Units classifi cation Scheme (NUTS; 
see Eurostat, 2003). The NUTS classifi es European regions according to socio-
economic, cultural and historical characteristics (Eurostat, 2003). It thereby 
 enables researchers to account for subnational variations of respondents’ stand-
ing on the theoretical constructs of interest. Conceptually, the NUTS comprises 
three different regional subdivisions which divide each country into large-scale 
(NUTS 1), medium-scale (NUTS 2) and small-scale (NUTS 3) regions. However, 
the NUTS-levels provided by the ESS partially differed between countries: 
While we generally grouped respondents into NUTS 2 regions, 24.5 percent of all 
 respondents were grouped according to NUTS1.2  Further, respondents both from 
Israeli and Italian regions were dropped from the sample as for these regions no 
information on the objective size of the immigrant population was available. The 
fi nal sample size comprised Nwithin � 35,047 respondents  nested in Nbetween 

� 158 
regions. The number of respondents per region ranged from a minimum of 
nine to a maximum of 1417 respondents, with a mean value of 217.8 (standard 
deviation � 215.11).

Measures

Immigrant Derogation
To operationalize immigrant derogation, we use two indicators on respondents’ 
anti-immigrant social distance. On 11-point Likert-type scales, respondents were 
asked to evaluate how much they would mind or not mind if someone of the 
same race or ethnic group3  from another country who came to live in their coun-
try ‘was appointed as (. . .) [their] boss’ (item 1) or ‘married a close relative of 
(. . .) [theirs]’ (item 2). Substantial response options for both items (r � .72)ranged 
from ‘not mind at all’ (0) to ‘mind a lot’ (10).4 Higher values indicate greater 
anti- immigrant social distance.

In line with existing conceptualizations of social distance (Bogardus, 1925; 
Park, 1924; see also Hello, 2003), these items refer to respondents’ personal pref-
erences for interaction with immigrants in the occupational and the private do-
main. Thereby, these items measuring social distance differ from respondents’ 
perceived consequences of immigrants for the host society described next. On 
both the between- and within-regions level, these items were used for construct-
ing a latent variable assessing anti-immigrant social distance.

Perceived Group Threat
To assess perceived group threat, we chose three indicators.5  Respondents were 
asked to evaluate on 11-point Likert-type scales ranging from ‘0’ to ‘10’ a series 
of statements on the consequences for the host society following from the pres-
ence of immigrants. Item (1) read as follows: ‘Most people who come to live here 
work and pay taxes. They also use health and welfare service. On balance, do you 
think that people who come here take out more than they put in or put in more 
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than they take out?’ Answer options for this item ranged from ‘Generally take 
out more’ to ‘Generally put in more’. Item (2) was ‘Would you say that it is gener-
ally bad or good for [country’s] economy that people come to live here from other 
countries?’ Here, answer options ranged from ‘Bad for the economy’ to ‘Good for 
the economy’. Item (3) asked ‘And, using this card, would you say that [country’s] 
cultural life is generally undermined or enriched by people coming to live here 
from other countries?’ For this item, answer options varied from ‘Cultural life 
is undermined’ to ‘Cultural life is enriched’. Resembling operationalizations of 
perceived group threat used in earlier studies (e.g. Raijman et al., 2003; Scheepers 
et al., 2002; Schlueter et al., forthcoming), these items (Cronbach’s � � .71)are 
consistent with our general defi nition of perceived group threat as negative con-
sequences seen to follow from the presence of an outgroup.6  In line with this 
defi nition, none of these indicators represents in itself any specifi c call for a dero-
gation of immigrants. After recoding, higher values mark greater perceived group 
threat. On both the between- and within-regions level, these items were used as 
observed indicators for a latent variable mea suring perceived group threat.

Intergroup Contact
To measure respondents’ intergroup contact with members of the immigrant 
popu lation, we used two indicators. Respondents were asked on three-point 
Likert-type scales ‘Do you have any friends who have come to live in [country] 
from another country?’ (item 1) and ‘Do you have any colleagues at work who 
have come to live in [country] from another country?’. These indicators (r � .47) 
enable us to  examine the effects of intergroup contact in both private (item 1) and 
in occupational (item 2) domains. Substantial response options for both items 
were ‘Yes, several’ (1), ‘Yes, a few’ (2) and ‘No, none at all’ (3). We recoded these 
 values so that higher values indicate greater intergroup contact. Both items were 
used as  observed indicators of a latent variable assessing intergroup contact on 
the between- and within-regions level.

Background Variables

To hedge the measures of our theoretical constructs against potentially  confounding 
infl uences, we included a series of background variables in our structural  models. 
Gender was measured with males as the reference category (1 � female). Age 
was measured in years. Educational level was assessed using a variable contain-
ing information on respondent’s full-time education completed (in years, categor-
ized, 1 � ‘0–4 years’, 2 = ‘5–8 years’, 3 � ‘9–12 years’ and 4 � ‘13 years and more’). 
Regarding unemployment, a dummy variable was used which indicated whether 
the respondent was unemployed and actively searching for employment on the 
job market during the last seven days prior to the survey (1 � unemployed).

Constructing a Proxy-measure of the Objective Size of the Regional Immigrant Population
To obtain objective information on the size of the regional immigrant popu-
lation, we constructed a proxy-measure using offi cial fi gures on the national 
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and non-national workforce per region as provided by EUROSTAT, the stat-
 istical offi ce of the European Union (Eurostat, 2007a) which is based on the 
European Union Labour Force Survey 2002 (EU-LFS; see Eurostat, 2003). 
An advantage of the EU-LFS is its high degree of standardization which 
reduces problems of comparability (van Tubergen et al., 2004). In the EU-LFS, 
all  respondents without citizenship of the country in which data collection took 
place are classifi ed as non-nationals (Eurostat, 2007a). We used this informa-
tion to calculate the percentage of the regional non-national work-force from 
the  total regional workforce, and employed these percentages as proxy-measure 
of the objective size of the regional immigrant population. The original EU-
LFS raw data delivered by EUROSTAT referred to NUTS 2 regions. Therefore, 
 before calculating the respective percentage scores of the non-national work-
force for those individual ESS data which were grouped into NUTS 1 regions, 
we aggregated the corresponding NUTS 2 regions of the EU-LFS to NUTS 1. 
Finally, we linked all  percentage scores with the corresponding individual ESS 
data. Due to considerable skewness of these percentages, we recoded the  original 
data into fi ve categories: ‘0% � 0.5%’ � 1, ‘0.5% � 2%’ � 2, ‘2% � 5%’ � 3, 
‘5% � 10%’ � 4 and ‘10% and more’ � 5.7 We acknowledge that the  percentages 
based on the EU-LFS should be considered as proxy- measures of the size of 
the regional  immigrant population only (Eurostat, 2007b). However, given our 
 primary interest in quantifying relative differences in the size of the immigrant 
population between regions rather than quantifying their ‘exact’ numerical size, 
we believe this  measure provides defendable information. Moreover, to the best 
of our know ledge the EU-LFS data used in this study currently provide the only 
European (cross-regional) data on the percentage of the foreign  labour force 
with an  acceptable quality in terms of reliability and  comparability.

METHOD

As described in the previous section, we arranged our data for hypotheses-
 testing in a hierarchical two-level structure where respondents are nested with-
in regions. However, due to the clustering of lower-level observational units 
(e.g. respondents) in higher-level observational units (e.g. regions) in hierarchically 
ordered data the assumption of statistical independence among the data  might 
not hold. Amongst others, ignoring substantial amounts of non-independence 
by using conventional statistical test procedures entails the risk of obtaining de-
fl ated standard errors, which results in an increased potential for conducting 
type I errors (Hox, 2002).

To overcome such problems when testing our hypotheses, we opted to use 
multilevel structural equation modeling (multilevel SEM or ‘disaggregated 
 approach’; see Muthén and Satorra, 1995). This fl exible methodological  approach 
has been deemed as particularly suitable for cross-cultural research using large-
scale survey data (Cheung and Au, 2005).

In brief, for two levels of analysis multilevel SEM considers the total variance 
in the variables of interest to comprise both between- and within group-variance. 
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Generally, the term between-group variance refers to variance residing between 
groups (e.g. regions) while within-group variance resides within groups (e.g. re-
s pondents; Hox, 2002; Muthén and Satorra, 1995; Zyphur et al., 2007). In tech-
nical terms, the between-group variance equals the aggregated group means of 
the variables of interest whereas the within-group variance equals the centered 
individual scores from the corresponding group means. As pointed out by Zyphur 
et al. (2007), each group’s average score on the variable of interest is that group’s 
contribution to the between-group variance. This means that at the group-level, 
only the group’s mean values can vary, and this part of the variance is independ-
ent of the variance within-groups. In turn, on the within-group level ‘the only 
value which can vary is the deviation away from the group’s mean’ (Zyphur 
et al., 2007: 6). This variance is again independent of the group-level variance.8 
Due to the decomposition of total variance in its between- and within-group 
components, multilevel SEM provides adequate estimates of coeffi cients, stand-
ard errors and chi-square statistics for nested data structures.

In addition, multilevel SEM yields the following advantages for testing  
theory-guided models given hierarchical data structures. First, due to the de-
composition of the total variance in within- and between components, multilevel 
SEM allows for simultaneous tests of statistical relations among the variables of 
interest on the within- and between level of analysis. This means that research-
ers can explicitly test whether the statistical relations found for the within-group 
level of analysis of the variables are resembled by or different from the relations 
found for between-group level of analysis. Second, and similar to conventional 
SEM, this approach allows for particularly precise specifi cations and statistical 
tests of complex (i.e. direct and indirect) relations among observed and latent 
variables. Third, when multiple observed indicators are available, measure-
ment models can be applied to multilevel SEM to account for measurement 
error in the observed variables. Finally, the empirical adequacy of the multilevel 
structural equation model, which the researcher imposes on the sample, can 
be evaluated using a range of statistical fi t indices. We apply the �2-to-degree-
of-freedom-ratio (�2/d.f.; Marsh and Hocevar, 1985), the CFI (comparative fi t 
index; Bentler, 1990), TLI (Tucker-Lewis-Index; Tucker and Lewis, 1973), the 
RMSEA (root mean square error of approximation; Steiger and Lind, 1980) 
and, for both the within-group and the between-group levels of analysis, the 
SRMR (standardized root mean square residual; Bentler, 1995). Following Hu 
and Bentler’s (1999) recommendations in regard to model fi t, for the CFI and 
TLI we considered values equal to or higher than .95 as adequate, while we set 
the corresponding values for the RMSEA and SRMRs at .05 or below. For all 
anal y ses, the statis tical program Mplus 4.1 (Muthén and Muthén, 1998–2007) was 
used. Full information maximum likelihood estimates were applied to  account 
for missingness.
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RESULTS

Preliminary Analyses

Before hypotheses testing, we estimated a variance components model to obtain 
intraclass correlation coeffi cients � (ICC; Koch, 1983). This step served to evalu-
ate the ratio of the between-group variance to the total (between- and within-
group) variance. For hierarchical data, a common convention suggests that when 
ICCs are around .05 researchers must account for the non-independence in the 
data. Table 1 shows that the ICCs ranged from � � .049 to � � .13.

For example, the ICC of � � .13 for the fi rst variable assessing intergroup con-
tact indicates that 13 percent of this variable’s total variance are due to differ-
ences in respondents’ standing on this variable between regions. In conclusion, 
we consider the size of the ICCs to be suffi cient to employ multilevel SEM for 
testing our hypotheses.

Hypotheses Testing

Figure 1 summarizes the fi ndings from our hypotheses testing using a simplifi ed 
path diagram. For reasons of clarity, graphical representations of the observed 
indicators, error terms and insignifi cant structural paths were omitted.

Figure 1 reads as follows: while the lower part of this diagram covers the struc-
tural relations among the theoretical constructs within regions, the upper part 
depicts the structural relations of these constructs between regions. One-headed 
arrows indicate direct effects from an exogenous to an endogenous variable 
for both the within- and the between-region levels of analysis. All parameters 
shown represent standardized regression coeffi cients. In the lower part of the 
diagram, we only deal with latent variables which are illustrated by the ellipses. 
The black points situated on the left part of the ellipses signify that the variance 
of these latent constructs is specifi ed to vary also between regions. This between-
region variance is portrayed by the ellipses in the upper part of the diagram. 

Table 1 Intraclass correlation coeffi cients (ICC) for the 

observed indicators of the latent constructs

Indicators  ICC

Social distance
(1) mind immigrant as boss .052
(2) mind immigrant marry as a relative .049

Perceived group threat
(1) immigrants take out more .132
(2) immigrants bad for country’s economy  .063
(3) cultural life undermined by immigrants .150

Intergroup contact
(1) immigrant friends .132
(2) immigrant colleagues .049
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The rectangle depicts the observed measure of the objective regional size of the 
 immigrant population which varies between regions only.

According to the fi t indices, we note that the model fi ts the data well (�2 � 238.25; 
d.f. � 42; �2 /d.f. � 5.67; CFI � .99; TLI � .98; RMSEA � .015). Additional in-
formation follows from the SRMR-values, which indicate that both the within- 
and between-part of the model are adequately specifi ed (SRMRbetween 

� .038; 
SRMRwithin � .009.).9  It should be recognized that in multilevel SEM between-
group parameter estimates (e.g. regression coeffi cients) commonly are greater 
in their magnitude than within-group parameter estimates. This is due to the fact 
that the between-group part of the model draws on aggregated group means 
where much of the measurement error is likely to be removed (Muthén, 1994). 
A complete description of all parameter estimates and standard errors including 
the background variables can be found in Table 2.

First, we consider the fi ndings in regard to group threat theory. As formu-
lated in hypothesis (H1), we expect that a larger size of the regional immigrant 
population will account for greater perceived group threat among respondents 
between regions. In support of this expectation, the data reveal a signifi cantly 
positive effect from the size of the regional immigrant population on perceived 
group threat (� � .40, p � .001). This means that respondents residing in regions 
with a larger immigrant population show higher average levels of perceived 
group threat.

Next, we consider the fi ndings on the relation between perceived group threat 
and immigrant derogation. As stated in hypothesis (H2a), we expect that per-
ceived group threat will lead to greater immigrant derogation among respond-
ents between regions. In line with this reasoning, the results show a signifi cantly 
positive effect from perceived group threat on social distance towards immigrants 
(� � .68, p � .001). Likewise, according to hypothesis (H2b), we expected that 
perceived group threat will account for differences in immigrant derogation 

–.33 .38

–.13

Intergroup
contact

Perceived
group threat

Social
distance

.68–.89

.74 .40

Size immig.
population

Between-regions

Within-regions

Perceived
group threat

Intergroup
contact

Social
distance

Figure 1 Path diagram of multilevel SEM for hypotheses testing.
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among respondents within-regions. As the signifi cantly positive within- region 
parameter  estimate of perceived group threat indicates (� � .38, p � .001), this 
suggestion gains empirical support, as well. As an additional test, we set out to 
examine whether the size of the regional immigrant population increases in-
deed immigrant derogation via greater perceived group threat. In support of this 
assumption summarized in hypothesis (H3), the corresponding indirect effect1 0 

from the size of the regional population on social distance towards immigrants 
via perceived group threat was signifi cantly positive (� indirect � .27, p � .05).

What do the fi ndings in regard to intergroup contact theory tell us? First, 
we explore the bivariate effect from the size of the regional immigrant popula-
tion on respondents’ anti-immigrant social distance. Interestingly, we fi nd that 
respondents from regions with a larger immigrant population show less anti-
immigrant social distance (� � �.21, p � .001).1 1  Keeping in mind the evidence 
for group threat theory from the foregoing analyses, this preliminary result 
suggests that a larger immigrant population might also reduce anti-immigrant 
social distance. To examine whether this initial fi nding is indeed explained by 
intergroup contact theory, we now turn to the results from hypotheses testing. 
We observe that the effect from the size of the regional immigrant population 
on intergroup contact is signifi cantly positive (� � .74, p � .001). This evidence 
supports hypothesis (H4), according to which the size of the regional immigrant 
population accounts for between-region differences in respondents’ frequency 
of intergroup contact. Next, we consider the effects from intergroup contact 
on perceived group threat. As summarized in hypothesis (H5a), we expect that 
greater intergroup contact will lead to reduced perceived group threat among 
respondents between regions. In line with this assumption, we fi nd that inter-
group contact signifi cantly reduces perceived group threat on the regional-level 
of analysis (� � �.89, p � .001). At the same time, the data also reveal support 
for hypothesis (H5b). For respondents within regions, greater intergroup contact 
proves to reduce perceived group threat as well (� � �.33, p � .001). Drawing 
upon these fi ndings, we consider the indirect effects pertaining to intergroup 
contact as summarized in hypothesis (H6) and hypothesis (H7). We fi nd clear 
support for hypothesis (H6): for respondents between regions, the indirect 
effect leading from the size of the regional immigrant population via intergroup 
contact and perceived group threat on social distance towards immigrants is 
signifi cantly negative (�indirect � �.45, p � .001). Similarly, in showing that inter-
group contact amends immigrant derogation via reducing perceived group 
threat for respondents within regions (�indirect � �.12, p � .001), hypothesis (H7) 
gains empirical support as well. In addition, for respondents within regions we 
note that intergroup contact exerts an additional direct effect on social distance 
(� � �.13, p � .001). Before discussing the implications of these major results, we 
briefl y consider the infl uence of the background variables on intergroup contact, 
 perceived group threat and social distance as shown in rows one to four in the 
lower (within-region) part of Table 2.
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It must be acknowledged that due to the large sample size (N � 35,047) even 
trivial effects of the background variables are likely to reach conventional levels 
of statistical signifi cance. Therefore, we pay particular attention to the relative 
magnitude of these effects as indicated by the standardized regression coeffi -
cients. We fi nd that age exerts a substantial negative effect on intergroup con-
tact (� � �.25, p � .001) which means that elderly members of the host society 
report fewer social contacts with immigrants. Regarding education, we fi nd that 
respondents with higher education experience more intergroup contact (� � .22, 
p � .001). At the same time, the data confi rm that higher education amends per-
ceptions of group threat (� � �.22, p � .001). Interestingly, the direct negative 
impact of education on anti-immigrant social distance fails – though being sig-
nifi cant in a statistical sense – to reach any substantial size after controll ing for 
the other variables (� � �.04, p � .01). However, additional tests prove that edu-
cation signifi cantly reduces anti-immigrant social distance in indirect ways via 
both reduced perceived group threat (�indirect � �.084, p � .001) and increased 
intergroup contact (� indirect � �.056, p � .01).

DISCUSSION

In this study, we set out to further understanding which role the size of the immi-
grant population plays in explaining anti-immigrant attitudes within and between 
European regions. To examine this relationship, we used group threat- and inter-
group contact theory to develop and test a set of competing hypotheses. On 
the one hand, group threat theory lead us to expect that a larger size of the 
immigrant population will increase perceived group threat which, in turn, will 
lead to greater anti-immigrant social distance. On the other hand, intergroup 
contact theory suggests that a larger size of the immigrant population will result 
in increased intergroup contact between members of the host society and immi-
grants. In reverse, such intergroup contact is assumed to reduce perceived group 
threat and thereby to amend anti-immigrant social distance.

We tested these alternative assumptions from a comparative perspective using 
regionalized ESS 2002 survey data enriched with offi cial statistics on the size of the 
immigrant population. Unlike previous work, which examined the role of the size of 
the immigrant population within single countries only (e.g. Schlueter and Scheepers, 
forthcoming; Wagner et al., 2006), this research employed a multilevel design com-
prising individual respondents nested in a broad number of European regions.

Our analyses lend empirical evidence to both group threat- and intergroup 
contact theory: in support of group threat theory, the results prove that a larger 
size of the regional immigrant population leads to greater perceived group 
threat and thereby increases immigrant derogation. At the same time, however, 
the fi ndings also provide fi rm evidence for intergroup contact theory by show-
ing that a larger size of the immigrant population increases intergroup contact. 
This, in turn, proved to reduce perceived group threat and thereby to amend 
anti- immigrant social distance.
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In addition, we found intergroup contact to exert a direct negative effect on 
anti-immigrant social distance. In line with earlier research (Pettigrew, 1998b; 
Pettigrew and Tropp, in press; Stephan and Renfro, 2002; see also Schlueter and 
Scheepers, forthcoming), we take this result to indicate that further mediation 
processes should be considered in explaining how intergroup contact exerts its 
ameliorating effects on outgroup derogation. In sum, we conclude that a larger 
size of the immigrant population can both increase and ameliorate negative 
stances towards immigrants. In addition to results of earlier research in this fi eld, 
this study gives fi rm evidence for the cross-cultural generalizability of contact 
and group threat effects.

We note the following limitations of this work. First, it should be recognized 
that the data we analyzed are cross-sectional. Therefore, all fi ndings observed in 
this study are correlational only. As a consequence, we could not test the causal 
order of the theoretical constructs we employed. Thus, while the fl ow of causality 
from the objective size of the immigrant population to both intergroup contact 
and perceived group threat is self-evident, other causal relations assumed in this 
research might be less clear. However, results from related research clearly sup-
port the causal order guiding the present analyses. For example, consistent with 
our assumption that intergroup contact precedes perceptions of group threat 
and immigrant derogation, a recent meta-analysis shows that the effects of inter-
group contact on outgroup derogation are typically stronger than the reverse 
impact of outgroup derogation on intergroup contact (Christ and Wagner, 2007; 
Pettigrew and Tropp, 2006). Also, Schlueter et al. (2008) provide cross- national 
longitudinal evidence that perceived group threat causes outgroup dero gation. 
Still, further work on the issue of causality in group threat- and intergroup con-
tact theory is surely needed.

Second, our measure of the objective size of the regional immigrant group 
comprises only those immigrants who were at the disposal of the labour market. 
Likewise, most of the indicators we used to assess perceptions of threatened group 
interests refer to tangible, economic issues. However, particularly in view of these 
operationalizations it is important to bear in mind our previous discussions accord-
ing to which perceptions of threats to the ingroup seen to be posed by immigrants 
are not restricted to tangible issues only. Thus, future research might ideally em-
ploy more comprehensive measures of the immigrant population and also explore 
whether perceived group threats which refer to tangible respectively non-tangible 
issues can be separated into distinct constructs. Subsequently, such research might 
then examine if different types of perceived group threat exert differential effects 
on specifi c outcome variables. For example, to explain ingroup members’ prefer-
ences to restrict the cultural rights of the outgroup, it seems reasonable to examine 
whether perceived threats to the ingroups’ cultural order as compared to perceived 
threats to the ingroups’ economic resources show a greater explanatory power.

There are further issues which are beyond the scope of the present study 
which should be addressed in future research. For example, due to limitations 
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in the present data we were unable to examine whether respondents’ patterns 
of intergroup contact, perceived group threat and social distance vary according 
to different immigrant groups. We believe that investigating the generalizability 
of this study’s fi ndings for different immigrant groups – for example, those of 
Christian or Muslim faith – is likely to increase social science understanding of 
outgroup derogation.

Another issue relates to our major fi nding that a larger size of the immigrant 
population increases perceived group threat and social distance. We caution 
scholars to interpret this result in a deterministic manner whereby a larger size 
of the immigrant population inevitably worsens intergroup relations. Rather, 
we believe this relation to be contingent on additional factors which were not 
observed in this study. For example, it has long been hypothesized that for rela-
tively large sociospatial contexts, the demographic size of an outgroup is likely 
to evoke political propaganda targeted against this outgroup (Blumer, 1958). 
According to this reasoning, it is not the objective size of the immigrant popu-
lation per se, but the political propaganda targeted against immigrants which 
might operate as primary source of perceived group threat and immigrant dero-
gation (Wagner et al., 2007). Thus, examining this line of reasoning remains a key 
challenge for subsequent studies.

Notwithstanding these limitations, this study delivered potentially important 
insights into how the size of the immigrant population affects social distance to-
wards immigrants via perceived group threat and intergroup contact. At the same 
time, we think this research also bears quite practical implications. If intergroup 
contact reduces and/or prevents perceived group threat and social distance to-
wards immigrants as confi rmed by the present results, then promoting such inter-
group contacts must be seen as a powerful means for policies designed to improve 
the stances of members of the host society towards immigrants in general.
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NOTES

 1  But see Pettigrew and Tropp (2006) for a meta-analysis of separate studies from 
 various contexts on intergroup contact effects. 

 2  Because for the country samples from Belgium, France, Germany, Luxemburg and 
the United Kingdom the ESS provided no other information, respondents from 
these countries were grouped according to NUTS 1, which comprise a minimum of 3 
million to a maximum of 7 million inhabitants. Respondents from all other country 
samples were grouped according to NUTS 2, which comprise a minimum of 800,000 
to a maximum of 3 million inhabitants (see Eurostat, 2007). 

 3  It is important to note that in the ESS, the social distance items were also asked 
with regard to immigrants ‘of a different race or ethnic group’. In principle, this of-
fers researchers the interesting opportunity to compare answer reactions towards 
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 different immigrant groups. Unfortunately, confi rmatory factor analyses showed 
that these items could not be distinguished from one another. In addition, modelling 
these items as indicators of a single latent variable necessitated to include several cor-
relations among the error terms to achieve an acceptable model fi t. We thus decided 
to examine these items in isolation and found no substantial differences when using 
the items referring to immigrants of a different race or ethnic group.

 4  Please note that the intercorrelations reported in this section should be regarded as 
tentative only as they are based on a combination of the between- and within-region 
variance (see Hox, 2002).

 5  We selected these items from a longer item battery in the ESS which comprised 10 
items. Acknowledging that multilevel structural equation modeling is computation-
ally demanding, in preliminary multilevel confi rmatory factor analyses these indica-
tors proved to perform best. 

 6  Further, these items cover both threats related to tangible (item 1 and item 2) and 
non-tangible goods (item 3).

 7  The regions (contextual-level units) used in the subsequent analyses distribute as 
follows across these categories: category (1) � 15.5%; category (2) � 23.2%; category 
(3) � 27.7%, category (4) � 16.1%; category (5) � 17.4%.

  The corresponding distribution of respondents (individual-level units) across these 
categories is: category (1) � 9.6%; category (2) � 18.3%; category (3) � 35.3%; 
 category (4) � 20.7%; category (5) � 16.2%.

 8  Consequently, as the between- and within-group variance components are orthog-
onal and additive, the total covariance matrix (	T) can be seen as constituted by 
a between-group population covariance matrix (	B) plus a pooled within-group co-
variance matrix (	W). Thus,

    	T � 	B 
 	W (1)

  Technically, the goal in multilevel SEM is to fi nd adequate sample estimates for these 
covariance matrices by means of the sample total covariance matrix (ST).The latter is, 
in turn, constituted by a sample between-group covariance matrix (SB) and a pooled 
within-group covariance matrix (SW),

    ST  � SB 
 SW (2)

  More detailed information on the specifi c estimation procedures of multilevel SEM, 
can be found, for example, in Hox (2002), Kaplan and Elliott (1997), Muthén (1994) 
and Muthén and Satorra (1995).

 9  Furthermore, we like to acknowledge that unconstraining additional paths among 
the latent variables shown in Figure 1 did not improve model fi t.

10  Specifi c indirect effects were estimated using the MODEL VIA command of the 
Mplus statistical software. 

11 The fi t of this exploratory model was good (�2 � 5.59; d.f. � 4; �2 /d.f. � 1.39; 
CFI � 1; TLI � .99; RMSEA � .003; SRMRbetween � .006; SRMRwithin � .001).
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