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Abstract This introductory article reviews the history of cross-national comparative
research, discusses its typical research designs and research questions, and ultimately
summarizes the contributions to this special issue with respect to two questions:
(i) What are the methodological challenges of cross-national comparative research
today? (ii) What typical effects of the national context have been identified up to
now?
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Zusammenfassung In diesem einleitenden Artikel wird die Geschichte der länder-
vergleichenden Forschung dargestellt, es werden die typischen Forschungsdesigns
und Forschungsfragen erörtert und schließlich die Beiträge dieses Sonderhefts in
Bezug auf zwei Fragen zusammengefasst: (i) Was sind die methodologischen Her-
ausforderungen der ländervergleichenden Forschung heute? (ii) Welche typischen
Auswirkungen des nationalen Kontexts wurden bisher festgestellt?
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1 Introduction

“We love you. But we need Sweden.” This sign was shown by refugees arriving
at the Danish border in September 2015. At that time, Denmark had sought to
reduce the influx of refugees by issuing only temporary residence permits, delaying
family reunification, and slashing benefits. These policies were publicized by the
Danish government through an international advertising campaign, and hence made
Denmark a far less attractive destination country for refugees than Sweden, a country
which has, for instance, granted permanent residence to all Syrian asylum seekers
since 2013 (The Local 2015). The refugees unwittingly relied on a country effect,
namely different immigration and asylum polices in Denmark and Sweden, to ask
the Danish border police to let them board trains to Copenhagen, from where they
wanted to move on to Sweden.

Cross-national comparative research (CNCR) is concerned by and large with ob-
serving social phenomena across countries, and with developing explanations for
their similarities and differences. Numerous scholars have previously elaborated on
different aspects of CNCR: on research methods used in CNCR (Minkov 2013;
Hantrais 2008; Landman 2017), on problems of survey methodology (Harkness
et al. 2003, 2010; Johnson et al. 2018), on the operationalization of concepts across
country contexts (Hoffmeyer-Zlotnik and Wolf 2011), or on statistical procedures
and their applications in CNCR (Davidov et al. 2014, 2018). Adding to this body
of knowledge, this special issue focuses on the use of CNCR to study the effects
of national and sub-national contexts on behaviors and attitudes of individual ac-
tors. Moreover, it is of interest how behaviors and attitudes at the individual level
lead to national and sub-national outcomes at the meso and macro levels. How do
immigration policies affect migrants’ wellbeing? Does the number of divorcees in
a country influence individual divorce risks? Are human values universal, or do
they vary from one country to another? Under which conditions is political protest
triggered, and when does it lead to revolutionary changes within society? These and
other questions are typical of CNCR analyses that seek to ascertain how upper-level
(macro, meso) contexts influence micro-level phenomena, and how outcomes at the
individual level are reflected at the meso and macro levels (as was summarized in
Coleman’s (1990) macro-micro-macro scheme).

This approach needs empirical information (data) for several countries and at
different levels, plus a methodology that is able to deal with multilayered data
of this nature: multilevel analysis. The term multilevel analysis is often used for
a specific statistical modeling strategy (mixed effects regression; see Sect. 2.4).
In this introductory article, we define it in a more general way, and we use it
as a term for analyses comparing micro-level units (for instance individuals) across
different upper-level (meso, macro) contexts (these could be countries). The analysis
focuses on individual (perhaps: wellbeing) and upper-level (to take the example of
revolutions) outcomes, which are explained by individual (e.g., educational) and
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upper-level (for example political) characteristics. In so doing, this approach goes
beyond the macro-comparative approaches within CNCR, given that the latter focus
solely on macro-level relationships.

The special issue will summarize the state-of-the-art of multilevel analysis. It
consists of four parts: (i) an overview of analytical strategies, selected results, and
explanations in this introductory article, (ii) a theoretical part summarizing social
science theories linking micro- and macro-level characteristics, as well as potential
research designs in order to study the macro-micro-macro link, (iii) a methodological
part reviewing data problems and statistical methods of analyzing multi-level data,
and (iv) a substantive part reviewing results from CNCR in a variety of societal
arenas: in the economic sphere, in politics, in civil society, and in cultural issues.
All contributors have been invited to summarize the state-of-the-art of research on
their topic. The contributions have been extensively reviewed by the editors and
external reviewers in order to give them a similar outline and focus. The special
issue is accompanied by a website (CNCR 2019) providing additional material that
can be used both for searching our database of multilevel analyses, and for designing
teaching methods and results of multilevel analysis.

This introduction will briefly review the history of CNCR, discuss its typical
research designs and research questions (Sect. 2 and 3), and summarize the contri-
butions to this special issue with respect to two questions: “What are the method-
ological challenges facing cross-national comparative research today?” (Sect. 4) and
“What effects of the national context have been identified up to now?” (Sect. 5).
Sect. 6 concludes with a few remarks on the standards, the practice, and the analyt-
ical strategy of CNCR as presented in the contributions to this special issue.

2 Cross-National Comparative Research: a Brief Historical Overview

2.1 Macro-Comparative Research

CNCR has a long research tradition. If one defines CNCR as research that compares
at least two countries based on data from these countries, one finds innumerable
research articles and books. In a literature review focusing on the second half of the
1980s, Bollen et al. (1993) found 209 non-edited books reviewed in Contemporary
Sociology and 85 articles in the three major sociological journals (American Journal
of Sociology, American Sociological Review, Social Forces), and in Comparative
Studies in Society and History. The authors credit this impressive research output in
a relatively small observation period (1985–1990) to “the collapse of communism
in the former Soviet Union and its satellites, the trend towards democratization
worldwide, the continually growing political and economic importance of the Pacific
rim, and an increasing awareness of the interdependence of nations”. All these factors
“challenge sociologists to think about social change at the macro level” (Bollen et al.
1993). And they still do so today, even if these days we have become more worried
about tendencies towards undermining democracy.

Bollen et al. (1993) were interested in macro-comparative research, and hence
include in their comparison studies that “involve global, aggregate, or individual-
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level structure or process.” This special issue has a more specific focus. As men-
tioned above, it asks how (macro or meso) contexts affect behaviors and attitudes of
individual and collective actors at lower levels. Individual actors could be citizens or
employees, whilst collective actors could be organizations such as political parties
or businesses. The interest in behavior and attitudes at lower levels is rooted in the
methodological individualism of many social science theories, i.e., the belief that
social phenomena can be traced back to the motivations and actions of individual
agents, either acting on their own or representing larger collectivities such as fam-
ilies, clans, or organizations. The prototype of such an individualistic explanation
is Coleman’s (1990) macro-micro-macro scheme (Coleman’s “boat” or “bathtub”).
Moreover, since the paper by Robinson (1950), social scientists have known that
global or aggregate information may be quite misleading when it comes to such in-
dividual-level interpretations. Relationships observed at the macro level (Robinson’s
ecological correlations) may obscure those at lower levels (Robinson’s individual
correlations). In order to avoid this ecological fallacy (Freedman 2004), individual-
level information is needed below the macro and meso levels.

Having identified how the context influences behaviors and attitudes at lower lev-
els (the macro-micro link), an equally important second step should follow, showing
how upper- (meso-, macro-)level outcomes result from behaviors and attitudes at
the lower level. Although not often undertaken, only this micro-macro link would
complete the “bathtub.” And both steps together would explain what can be seen at
the macro level, e.g., why and under what conditions economic downturns lead to
political protest and collective mobilization (Opp 2009).

2.2 The Individualistic Turn

This individualistic turn can also be observed in Kohn’s (1987) Presidential Ad-
dress to the American Sociological Association. In his talk about cross-national
research as an analytic strategy, he identified several types of cross-national re-
search: (i) where the nation is the object of study (in modern parlance: country case
studies), (ii) where the nation is the unit of analysis (to establish relationships among
characteristics of nations in a sample of countries), or (iii) where nations are treated
as components of larger international systems (Kohn 1987). An example of the first
type is Gauthier’s (1996) comparative analysis of family policies in industrialized
countries. The second type comprises quantitative macrosociological analyses such
as Bornschier’s and Chase-Dunn’s (1985) analysis of transnational corporations and
underdevelopment, or Alderson’s and Nielsen’s (2002) work on inequality trends in
OECD countries. Finally, Wallerstein’s (2011a–d) analyses of the capitalist world
system are a typical example of the third type. Having said that, Kohn’s talk pri-
marily focused on a fourth type of cross-national research in which (iv) the nation
is the context of study and the units of analysis are individual actors. Kohn and his
collaborative work with other scientists on the effects of social structure on person-
ality in the US, Poland, and Japan (Kohn 2015) represent this fourth type of inquiry
perfectly. He furthermore mentioned several classical writings that fit into this fourth
category, such as Inkeles’s “Industrial Man” (1960), Lipset’s “Democracy and Work-
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ing Class Authoritarianism” (Lipset 1959), or Treiman’s “Occupational prestige in
comparative perspective” (1977), to name but a few examples.

This notwithstanding, the main interest of these analyses of individual data in
different countries was to test the generalizability of findings and interpretations re-
garding individual actors found in particular contexts. In other words, it was research
on individual- (micro-)level relationships, e.g., whether working class individuals are
more liberal than middle class individuals on economic issues but illiberal on issues
of civil liberties and civil rights (Lipset 1959), and whether this observation is true
in different countries. We will refer below to these studies which compare several
countries as in-depth comparative case studies (see also Grunow 2019).

Some time passed until social scientists again became interested in the concrete
effects exerted by country contexts.1 Broadly speaking, two types of context ef-
fects can be distinguished: taking Lipset’s research question as an example, (i) the
endorsement of liberal views, for instance on economic issues, can differ between
countries on average, and (ii) the association between social class and liberal views
can be weaker in some countries and stronger in others. To analyze these two new
research questions, social scientists have to develop theories that explain what makes
countries so different, thus enabling them to observe different averages and differ-
ent associations, and they certainly need larger country samples in order to draw
statistically sound conclusions about the context effects (see Sect. 4). We will refer
to these studies, which compare large numbers of countries by using country-level
variables, as multi-country studies.

Context effects can be explained by a variety of theories (for more details see
Sect. 5), many of them focusing on institutions (March and Olsen 1989; Hall and
Taylor 1996; Meyer et al. 1997). In this theory tradition, attitudes and behaviors
of actors are assumed to depend on formal and informal rules and norms (i.e., on
institutions). These may be (local, group-related) rules and norms in the immediate
vicinity, or (global, national) rules and norms that affect society as a whole. The
institutional framework at a given point in time is assumed to be a result of historical
processes comprising earlier actions and decisions on the part of the actors. This
framework determines the present incentive structure for the behaviors and attitudes
of individuals. Other explanations for context effects refer to the role of social struc-
ture, i.e., the distribution of certain individual characteristics in a context, and the
role of networks, i.e., the relationships between individual actors within a context
(Blau and Schwartz 1984; Pescosolido 2007). For example, research on marriage
disruption shows that it makes a difference whether a married person divorces in
a country where divorce is virtually unheard of, or where divorce is a frequent oc-
currence (Stavrova 2019). Or the experience of unemployment has been found to be
different in countries with large family networks as compared to more individualis-
tic countries (Gallie and Paugam 2000). Because such context explanations require
variables, country (context) names have to be replaced by the theorized country

1 The analysis of context effects is not only prominent in CNCR, but also in regional science and ur-
ban sociology. The 2014 special issue of the Kölner Zeitschrift für Soziologie und Soziologie discusses
predominantly local contexts such as urban districts or other lower-level regional units (Friedrichs and
Nonnenmacher 2014).
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(context) characteristics that are supposed to make countries different (Przeworski
and Teune 1970).

2.3 New Data

The individualistic turn in combination with the interest in context effects has been
fueled by the advent of large cross-national comparative survey projects and the
application of specialized statistical methods to deal with such hierarchical data
structures comprising individuals nested in countries.

The first cross-national comparative survey project was the European Values
Study (EVS), initiated by the European Value Systems Study Group in the late
1970s. It published its first wave of surveys in 1981, covering a total of nine coun-
tries. Since then, three additional waves have been published in 1990, 1999, and
2008, with the latest wave covering no fewer than 47 European countries/regions,
ranging from Iceland to Azerbaijan and from Portugal to Norway (EVS 2019). The
World Values Survey (WVS) builds on the EVS. While the EVS is limited to Eu-
ropean societies, and hence largely developed countries, the WVS takes a global
perspective. Ronald Inglehart played a leading role in extending these surveys to
be carried out in countries around the world. Today, after seven waves of surveys,
the WVS covers more than 60 countries (see www.worldvaluessurvey.org). Another
example is the International Social Survey Programme (ISSP) which evolved out
of pre-existing general social surveys. The responsible survey institutes from four
countries (the USA, the United Kingdom, Germany, and Australia) founded the ISSP
in 1984, and agreed to develop topical modules together on important social sci-
ence topics, which were added as fifteen-minute supplements to the national social
surveys. The first topical module focusing on the role of government came out in
1985, and a new topical module (or a replication of a previous module) has been
surveyed every year since then (ISSP 2019). The European counterpart to the ISSP
is the European Social Survey (ESS), which in 2005 won the Descartes Prize for
Research and Science Communication, Europe’s most prestigious science award.
The ESS became part of the European Research Infrastructure (European Research
Infrastructure Consortium, ERIC) in 2013. The first wave of surveys was collected
in 2002, and a total of eight waves covering more than twenty European countries
have followed since that time (ESS 2019). Nowadays, besides these and other2 aca-
demic projects, there are numerous cross-national comparative surveys conducted
on behalf of political institutions such as the European Commission (e.g., the Euro-
barometer), or Statistical Offices such as Eurostat (e.g., the European Union Labor
Force Survey or the European Union Statistics on Income and Living Conditions),
or the World Bank (the Living Standards Measurement Study). All these surveys
are assumed to be comparative because they use identical instruments and sampling
procedures in each participating country.

There have also been attempts to post-harmonize existing surveys from different
countries. The most prominent example is perhaps the Cross-National Equivalent

2 The Survey of Health, Ageing and Retirement in Europe (SHARE 2019) and the Generations and Gender
Survey (GGS 2019) are two such examples.
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Table 1 Examples of genuine and aggregated micro-, meso-, and macrodata. Authors compilation

Type of variable Macrodata Mesodata Microdata

Genuine Type of political
regime (federal vs.
unitary)

Centralization of sectoral
wage bargaining

Personal political
attitudes

Aggregated Gross domestic
product

Sectoral unemployment
rate

Total personal income

File (CNEF) of panel studies from eight countries: the United Kingdom, Australia,
South Korea, the USA, Russia, Switzerland, Canada, and Germany (Frick et al.
2007). Other examples are Blossfeld’s Globalife and Edulife projects (see Blossfeld
et al. 2019).

Not only individual data from different countries are needed: from the viewpoint
of contextual analysis, data on pertinent country characteristics are necessary too.
These characteristics can be genuine macro (or meso) characteristics, or they can
be aggregated data from lower levels. Genuine macro (or meso) characteristics
are sometimes also called global or primary data, while aggregated data are also
referred to as derived data (Lazarsfeld and Menzel 1969). Table 1 provides some
examples and compares them with genuine and aggregated microdata. Such context
information, measured at country and regional levels, is provided by Statistical
Offices, governmental agencies, non-profit organizations, and academic projects.
The ESS website provides a comprehensive overview of existing context data in
different areas such as demography and geography, economy, health, education,
crime, political institutions, immigration, and various composite measures (Context
2019). It also includes links to providers of these data.

2.4 Analytical Strategies

When these macro- (or meso-)data are merged with individual (micro-)data, a hierar-
chical data structure emerges with individuals (in the most complicated form) nested
in regions, years, and countries (see Schmidt-Catran et al. 2019). Such hierarchical
data have been analyzed in different forms in multi-country studies:3

First, Analyses of Aggregate Data Many prominent studies, such as Norris and
Inglehart’s (2004), work on social differentiation and secularization, whilst others
such as Richard Wilkinson’s (2006) study on inequality and health remain almost
entirely at the macro level, and compare national aggregates (means, proportions,
correlations, regression coefficients) across countries, mostly along a descriptive
approach. Whilst they are insightful, such analyses are at risk of committing the
ecological fallacy. Moreover, compositional differences between the countries com-
pared may get in the way of the comparisons. Similar to analyses of the gender pay
gap, which are criticized for not controlling for differences in human capital and type
of employment, macro-comparative cross-national research can be criticized for not

3 Nonnenmacher and Friedrichs (2013) review 22 articles using at least one of these different forms of
multi-country studies to explain life satisfaction.
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controlling for the different age, sex, and employment structures of the countries.
Composition bias naturally increases the more disparate the country sample is.

Second, Two-Step Analyses Other studies go one step further, and use country es-
timates of means, proportions, correlations, or regression coefficients as dependent
variables in regression models with country characteristics as explanatory variables.
Guerin et al. (2001), for example, analyze individual and contextual determinants of
recycling behavior by first estimating the individual determinants using Eurobarom-
eter data in each of fifteen European Union countries. Contextual determinants are
assessed in a second step by regressing the country-specific regression constants on
various country characteristics, among them an indicator of the ecological mobiliza-
tion in each country which turns out to be the most important contextual determinant
of recycling. Other analyses in this direction use proportions or means as dependent
variables (e.g., Cohen 2004; Kaltenthaler and Anderson 2001). Of course, applying
more confirmatory procedures, such as regression analysis, to analyze contextual
effects raises the question of how to deal with varying sample sizes of the surveys
on which the country estimates are based and how to incorporate the estimates’
standard errors into these two-step procedures (Lewis and Linzer 2005).

Third, Analyses of Disaggregated Data A third approach simply disaggregates the
contextual information to the lower level and treats these macro- (and meso-)data
as if they were microdata. For example, Welch et al. use data from 2667 adult
Catholics surveyed as part of the Notre Dame Study of Catholic Parish Life to test
the “moral communities” hypothesis, which assumes that “individuals residing in
parish communities with high levels of religiosity [are] predicted to be less likely to
commit deviant acts than their counterparts who reside in parish communities with
lower levels of religiosity” (Welch et al. 1991). The authors merge average levels
of religiosity within each parish with individual-level measures of religiosity and
deviant acts. Multiple regression models were estimated based on all individuals
with non-missing data. However, in this approach, statistical tests of the context
effects will be incorrect because disaggregation implies that tests of the context
effects are based on the number of units at the lowest level (usually large numbers),
and not on the much smaller numbers at the macro- (or meso-)level. Hence, p-values
are much too low, and context effects are overly significant.

Fourth, Mixed Effects Analyses The fourth approach takes the hierarchical nature
of the data into account, and estimates individual and contextual effects simultane-
ously. It recognizes at which level each variable is measured and uses the correct
sample size for each level. It controls for possible composition effects by using
micro-level variables as part of the set of explanatory variables. And finally, it takes
into account all4 unobserved macro-level characteristics that make lower-level units
(e.g., individuals) more similar within higher-level units (e.g., countries) than be-
tween them. A typical research question is then “How much of the between-country

4 To be precise: it takes account of all unobserved heterogeneity that is uncorrelated with the explanatory
variables.
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heterogeneity (which at the same time reflects the degree of similarity within coun-
ties) can be explained by country characteristics?” Individual and contextual effects
are estimated simultaneously in this approach by treating the lower-level regression
coefficients as random variables, which are modeled as functions of upper-level
variables (for a more detailed description see Sect. 4). These models are known by
different names: random-effects models, mixed-effects models, or simply multilevel
models. However, if one defines multilevel analysis—as we did at the outset—as any
analysis (i) of nationally representative individual-level data for several countries (or
large subunits of countries), which (ii) seeks to explain outcomes at the individual
level by country characteristics, then the term multilevel models is not very precise
because approaches 2 and 3 fall into the same category. The technical term mixed-
effects models is more precise because it correctly describes the statistical model in
which each regression coefficient is assumed to be a function of observed variables
and unobserved heterogeneity. The former are called fixed effects and the latter is
captured by random effects.

Mixed-effects models were developed in the 1970s and 1980s, long before the
advent of cross-national comparative survey data. Models for random coefficients or
for clustered data were first published in econometric (Swamy 1970) and biometric
journals (Goldstein 1986). Treating regression coefficients explicitly as dependent
variables has a history in econometrics (Saxonhouse 1976, 1977), political science
(Boyd and Iversen 1979), and educational research (Bryk and Raudenbush 2002).
They have been routinely applied in social science research since the turn of the
millennium. One of the first edited volumes, with all contributions consistently ap-
plying mixed-effects models, was Meulemann’s (2002) collection of analyses of the
first ESS wave, focusing on social capital and its perception in various European
countries. A cursory look at some major social science journals shows numerous
publications applying this methodology to a multitude of research questions. A con-
tent analysis of all (2001–2014) publications in seven major social science journals
provides more than one hundred articles using mixed-effects models.5 Not surpris-
ingly, given the large number of countries in Europe and the availability of many
different comparative surveys, most of the articles are published in the European
Sociological Review. Looking at all European Sociological Review (ESR) volumes
from 1985 to 2014, a keyword search using the term “multilevel” in the ESR online
search engine provides 191 pertinent publications (Schmidt-Catran and Fairbrother
2016). According to Schmidt-Catran et al. (2019; Fig. 1), the proportion of ESR
publications applying mixed-effects models reached almost 50% in 2016. Similar
developments can be observed for other social science journals (Giesselmann and
Schmidt-Catran 2018).

5 Data are available on request from the first author. The following journals were analyzed: American
Sociological Review, European Sociological Review, International Journal of Sociology, American Journal
of Political Science, European Journal of Political Research, Political Research Quarterly, and Social
Science Research.

K



H.-J. Andreß et al.

3 Typical Research Questions and Research Designs

CNCR has been conducted in a vast number of different fields. This special issue
thus contains articles summarizing research on such diverse topics as context-level
effects on immigrants’ labor market outcomes (Careja), employment and its insti-
tutional contexts (Erlinghagen), paid and unpaid work (Grunow), policy effects on
political engagement (Ziller), party competition and vote choice (Spies and Franz-
mann), political systems and electoral behavior (Schmitt-Beck), families and their
institutional contexts (Hank and Steinbach), conditions and consequences of unequal
educational opportunities (Blossfeld et al.), media use in cross-national perspective
(Boomgaarden and Song 2019), cross-national differences in predictors and corre-
lates of subjective wellbeing (Stavrova), the welfare state and health (Pförtner et al.
2019), national religious context and individual-level effects of religiosity (Siegers
2019), and values in life domains in cross-national perspective (Halman and Gelissen
2019).

CNCR has mainly been conducted in most of these fields in order to answer
specific research questions that stem from these different fields, rather than with
the aim of testing the validity of general theories that could be applied to several
or even all these different phenomena in mind. One example of the attempt to use
several areas of sociological research to test one single theory is the work of Stavrova
(2019). She argues that individuals’ life satisfaction is higher the closer their attitudes
and behavior match the society in which they live. She empirically confirms this
hypothesis with regard to the life satisfaction of lone mothers, the unemployed,
political orientations, cohabitating couples, or religion. Thus, she explores different
life domains (such as “family,” “economy,” or “religion”) in order to test a general
theory. Such forms of research should be applied much more frequently.

Yet the majority of CNCR studies reviewed here test hypotheses in just one life
domain. Although there is a huge variety of approaches and methodologies (see
Goerres et al. 2019), most of them can basically be regarded as examples of four
types of research design.

The first design refers to cases in which researchers explore the general validity
of theories across different countries, cultures, and contexts. This is necessary and
important because certain nations and cultures are heavily overrepresented in social
science research. Henrich et al. (2010) have criticized the fact that modern psy-
chology mainly studies “weird” people (Western, educated and from industrialized,
rich and democratic countries), and overgeneralizes these findings. What is more,
a high percentage of studies published in psychology are based on undergraduate
university students. Although things might be better in sociology, a similar form
of (American) ethnocentrism can be observed there as well. For example, part of
the textbook knowledge in sociology refers to the “robust” finding that high levels
of religiosity are related to a high level of life satisfaction. However, most of the
studies on which this “knowledge” is based have been conducted in the USA, where
there is an unusually high level of religiosity when compared to other industrialized
countries. And indeed, the relationship between religiosity and life satisfaction is
much weaker in most other industrialized countries (see Diener et al. 2011).
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Results gathered in one society thus only gain credibility if they can be confirmed
across different societies—and this effect is more pronounced the more diverse the
countries that are compared with each other are. When applying such a research
strategy, it is also possible (and necessary) to control for composition effects of the
countries that are investigated (e.g., the distribution of the age or education of their
inhabitants).

The second design deals with the question of how contexts influence actors’
behavior and attitudes at the micro level (cross-level main effects). For example,
Ziller (2019) reviews studies that investigate the influence of social policies on
individuals’ acceptance of welfare state programs. Another example is research on
the influence of a countries’ wealth on individuals’ life satisfaction, focusing on the
so-called Easterlin paradox (Easterlin 1974). There is a strong positive correlation
at the bottom half of all countries (i.e., poor to about average) between aggregate
wealth (i.e., the gross domestic product of a given country) and life satisfaction,
but no such correlation is found amongst the rich countries of the world. It is,
however, important to clearly distinguish between country-level and individual-level
wealth. On an individual level, there is a positive correlation between income and
life satisfaction in both poor and rich countries (Diener and Oishi 2000).

The third design investigates how contexts influence the micro-level effects of
individual characteristics on actors’ behavior and attitudes (cross-level interactions).
For example, Stavrova (2019) summarizes research demonstrating that general at-
titudes towards work and unemployment (country-level moderator) influence the
relationship between being unemployed (individual-level independent variable) and
personal life satisfaction (individual-level dependent variable). Another example is
a study by Just and Anderson (2012, see Ziller 2019) showing that immigration poli-
cies (country-level moderator) influence the relationship between citizenship status
(individual-level independent variable) and civic participation (individual-level de-
pendent variable).

Finally, the fourth design deals with the question of how the behavior and attitudes
of actors at the micro level bring about certain characteristics at the macro level. It
is interesting to note that this question is not very prominent in CNCR, as most of
the dependent variables are either individual behaviors or attitudes, or are simple
means of such individual measures. It would nonetheless be worthwhile to more
systematically investigate potential feedback loops between macro-level variables
and to show how they are mediated through the respective variables at the micro
level (e.g., investigate how citizens’ attitudes motivate political parties to adopt
certain policies, which in turn influence citizens’ attitudes). When conducting such
analyses, one could also investigate potential moderating influences of institutional
arrangements (e.g., systems of majority voting versus proportional representation
systems). Meuleman et al. (2019) give some examples of context-level outcomes
and their analysis using multilevel structural equation modeling (MSEM).

These four kinds of research designs can be investigated in a number of differ-
ent ways (see Goerres et al. 2019). One analytical strategy, referred to above as
comparative case study, involves analyses of different studies in an (often limited)
number of countries that are frequently post-harmonized (see, e.g., the contribution
of Blossfeld et al. 2019). If possible, however, it is preferable to use large-scale
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survey programs such as the ISSP, the ESS, or the WVS, which conduct (mostly)
identical surveys in many countries and carry out what we have called a multi-coun-
try study (for examples, see most substantive contributions in this special issue).
As has already been mentioned, the progress that has been achieved by CNCR in
recent decades would not have been possible without the existence of these survey
programs.

These different kinds of research designs applied in CNCR partly resemble the
logic of the famous bathtub model of sociological explanations by James Coleman
(1990). In this model, correlations between two macro variables are explained by
the influence that a macro variable 1 has on the “definition of the situation” by
individual actors (micro variable 1), which determines individual actors’ behavior
(micro variable 2), which in turn determines macro variable 2 by simple or complex
rules of aggregation. As an example, Coleman models Weber’s theory about the
Protestant work ethic along these lines. The prevalence of Protestantism in a given
society (macro variable 1) leads actors to a belief in the sanctity of hard work
and an ascetic lifestyle (micro variable 1; Coleman 1990, Chapter 1). This work
ethic leads to certain behaviors (economic activities, working long hours, high rates
of reinvestment of earned income; micro variable 2), which ultimately lead to an
accelerated development of technology and productivity in a given society (macro
variable 2).

On closer inspection, however, only few studies within the general framework of
CNCR apply Coleman’s bathtub model to its fullest extent. On the one hand, there
is often no clear distinction between cognitive and behavioral variables on the micro
level; and individual-level dependent variables often refer to attitudes rather than to
behavior. On the other hand, the last step of the bathtub model (i.e., the link between
micro variable 2 and macro variable 2) is seldom explicitly modeled or empirically
investigated.

4 New Opportunities and Challenges of Cross-national Comparative
Research

In the same way as the objects of sociology, that is societies, result from people’s
actions, sociology must deal with individuals as well. For this reason, multilevel
analysis is a genuine sociological perspective. Until now, however, it has been used
mostly as a cross-sectional research design. Yet societies change. In order to examine
change, the analysis must be broadened by introducing a longitudinal design. Such
a design, in turn, opens up new opportunities to ascertain causality, and poses the
challenge of following up and explaining societal developments, in other words
social change. How a longitudinal perspective in multilevel analysis may help to
identify causality will be explained briefly, and what it can contribute to the analysis
of social change will be elaborated upon more extensively.
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4.1 Causality at the Macro Level

Cross-sectional CNCR describes correlations and therefore has two weaknesses. It
cannot determine the direction of causality inherent in the correlations. And as every
country is observed only once, CNCR does not control for time-constant unobserved
heterogeneity, and this fact may bias correlations. Longitudinal CNCR can, however,
overcome both weaknesses. It makes it possible to disentangle causal directions. And
it controls for time-constant, unobserved heterogeneity.

As theories of social change contend an impact of one societal development on
another, their examination of necessity requires one to take a longitudinal perspec-
tive. In the simplest case of two timepoints and two macro variables, which naturally
vary over time, it constitutes a simple path model which provides coefficients for
the stability of each of the two variables and, across the two variables, for the causal
impact of each one on the other between the first and the second points in time (re-
ferred to as an autoregressive cross-lagged panel model). A comparison between the
latter two coefficients therefore allows an assessment of the relative strengths of their
causal impacts. As an extension, the effects of time-constant independent variables
on both variables at the first point in time can be estimated such that unobserved
heterogeneity is further reduced. Such a model can be applied to samples of any en-
tity that is observed at least twice—be it persons, collective actors, or societies. And
in each case, it can be analyzed with the same statistical technique, namely panel
analysis (Andreß et al. 2013). How the causality that is hypothesized in theories of
social change can be examined in a longitudinal multilevel analysis will be shown
with a substantive example from modernization theory in the remaining paragraphs
of this section.

4.2 Modernization Theory as a Common Denominator of Societal Developments

Since its start in the 19th century, sociology has regarded modernization as a scale
of development. Modernization theory defines a set of societal developments and
inserts them into a causal chain between driving forces and goals on the level of
societies. It encompasses many societal tendencies: industrialization in terms of the
increase in the percentage of manufacturing firms of gross domestic product per
capita (GDPpc), urbanization in terms of the increase in the percentage of people
living in cities, tertiarization in terms of the increase in the percentage of the labor
force working in the service sector, educational expansion in terms of the increase in
the percentage of the population holding a high school diploma, etc. For all of them,
it postulates a common driving force, social differentiation, and a common goal,
namely upward movement to a greater adaptive capacity of societies (Parsons 1964;
Zapf 1994; Halman and Gelissen 2019). Secularization theory is a more specific
example that is often seen as a further strand of modernization. It expects a decrease
in religious belief and practice to occur as a consequence of social differentiation
and cultural pluralization in societies (Meulemann 2017).

Extensive databases obtained from public censuses and administrative sources
contain timeseries capturing these macro tendencies for many European countries,
some of them from the 19th century up to today (e.g., Flora 1983 and 1986). Yet

K



H.-J. Andreß et al.

they are restricted to demographic indicators of family and occupational statuses,
the individual records of which cannot be recovered; more importantly, they do not
record people’s everyday actions and opinions. Only with the start of large-scale
internationally comparative macro surveys in 1981 was it possible to compare ten-
dencies between countries and follow up within them, that is for individual persons
and for a broad range of attitudes and behaviors. And after replications up to today,
they cover almost four decades. To exhaust their potential, the two-level method-
ology focused on in CNCR so far must be extended to three levels. What a cross-
sectional, two-level analysis achieves, and how its achievements are surpassed by
a longitudinal, three-level analysis, will be briefly outlined.

4.3 Two-Level Analysis: Controlling for Distributional Differences Between
Countries

Theories of societal developments, such as modernization theory, propose that macro
social properties should reflect countries’ developmental stages. Secularization the-
ory, for example, contends that advances in social differentiation decrease religiosity,
that is, they cause secularization (Norris and Inglehart 2004). A causal hypothesis
such as this can obviously only be examined when some antecedents are correlated
with a particular outcome for many countries. However, such a macro correlation
is subject to the ecological fallacy (see Sect. 2). Moreover, it cannot be understood
as a macro process because it may have been produced by actors on the individual
level. Individual-level variables are most often distributed differently between coun-
tries and can affect the development under scrutiny differently between countries.
Furthermore, behind the correlation of the two macro variables, there is a multitude
of further variables at work, both time-constant as well as time-varying. The un-
observed heterogeneity referred to above can never be completely controlled for in
cross-sectional terms but only when the same countries are observed repeatedly, that
is longitudinally. Take again the example of secularization: country differences in
religiosity depend on a myriad of country characteristics which can never be com-
pletely controlled for in cross-sectional designs. Yet following up one and the same
country controls for all of its characteristics, be they its denominational composition,
its legal regulation of relations between the state and the church, its representation
of churches in party politics, or its cultural pluralization—all of which may be time
constant or change over time. And as we later argue, all (observed and unobserved)
time-constant country characteristics are easily controlled for by focusing on the
over-time (“within”) variance only.

Because different distributions as well as different effects of individual-level de-
terminants may distort country-level causality, a two-level analysis which controls
for compositional differences between countries and examines the equality of indi-
vidual-level impacts is already required for the cross-sectional explanation of country
differences as genuinely produced by country-level properties. These are the real tar-
gets of the macro analysis. In the process of further analysis, they must be traced
back to different country-level variables, such as wealth or inequality, which in turn
affect the macro goal variable.
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In its simplest form, such a two-level analysis consists of two regression equa-
tions: Firstly, the micro-level dependent variable is regressed on one or more micro-
level-independent variable(s) in the totality of all country samples. The intercept of
this regression is the mean value in all countries; if one detects that it varies strongly
between countries, it is worthwhile analyzing this variation as a random variable at
the country level, depending on country characteristics. Secondly, therefore, this
random intercept is regressed on one or more country property or properties. Just as
the variance on the micro level will not be fully explained by the chosen individual-
level predictors, the variance of the means on the country level will not be explained
by the chosen country-level predictors, such that each equation will have its own
error term. As the dependent variable of the second equation is the random intercept
of the first equation (varying between countries), the second equation can be inserted
into the first instead of the intercept. The resulting single-regression equation then
contains micro- and country-level predictors and two error terms, one for the micro-
level dependent variable, and one for its country means.

Let us take secularization theory as an example. Some secularization indica-
tors—such as church attendance—should, according to secularization theory, be
caused by social differentiation, indicated by for instance gross domestic product
per capita (GDPpc). In order to prove this, church attendance must be regressed not
only on GDPpc but also on individual-level determinants of church attendance, for
example age. If older people attend church more often than younger people do, and
if the mean age of countries increases with their advancing modernization, measured
by their GDPpc, then age must be controlled for in order to ascertain at which stage
of secularization the countries find themselves; without such controls, one would
attribute the effects of different population distributions between countries to differ-
ences between countries in global characteristics (see Sect. 2). So far, the regression
contains two error terms: for church attendance and mean church attendance.

In a more complicated form, a two-level analysis is extended by a third regression
equation: the country-specific slope of an individual-level independent variable is
regressed on one or more country properties. But, as a rule, the variance of the
slopes will not also be fully explained. This more complicated form of two-level
analysis therefore contains a third error term for the slopes. And if the individual-
level regression equation contains more than one predictor, their slopes can be treated
in the same manner. Let us take again secularization theory as an example. If the
slopes—the effects of age upon church attendance—vary widely between countries
and increase with their advancing modernization, then measured again by GDPpc,
they must be regressed on the countries’ advancement and a third error term for
them must be introduced into the regression equation.

These analytical strategies can already be applied when a sufficient number of
countries have been surveyed in a cross-sectional design at a specific point in time.
As the contributions in this volume show, they give correct information about coun-
try differences and their—potentially causal—correlates, that is, they control for
distributional differences between countries. But they do not tackle the question
of causality head on. As both country-level and micro-level data are measured at
the same points in time, the analysis remains cross-sectional. However, in studies
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of societal developments, the most fundamental requirement to secure causality is
measurements for at least two points in time.

4.4 Longitudinal Multilevel Analysis: Separating Within-Country from Between-
Country Effects

As many cross-national surveys have been repeated since 1981, data which are
simultaneously cross-sectional and longitudinal are available. The most important
requirement to truly, that is causally, test developmental societal theories is therefore
fulfilled. Time effects can then be explained in exactly the same manner as country
differences by macro indicators, since the names of countries as well as points in
time can be substituted by properties (Przeworski and Teune 1970). Moreover, by
focusing on the over-time (“within”) variance only, repeated surveys of the same
countries can control for every time-constant property, and so far solve the problem
of unobserved time-constant heterogeneity. However, such a test brings with it some
challenges for methodological as well as substantive research (Schmidt-Catran et al.
2019; Hosoya et al. 2014; Meuleman et al. 2018).

First, it extends the analysis from two to three levels: persons, within country
time points, within countries; if every country is surveyed at each point in time,
it may also be specified as a cross-classified design—countries by timepoints—at
the second level. Second, it requires a corresponding specification of the random
part with three error terms (Meuleman et al. 2018, p. 189). Third, it requires a spe-
cific parametrization for time—either by time dummies, or by linear and higher-
order functions of time, or by “societal growth curve models” (Hosoya et al. 2014;
Meuleman et al. 2018). Fourth, and most importantly, it requires separating the
cross-sectional comparison between countries from following up a development
within countries where causality is at stake. The cross-sectional differences are es-
timated by the means of the predictor variables of each country over the points in
time, the developments by the within-country differences between these means, and
the time-specific values over all countries.

Let us take again the example of differentiation driving secularization. In a cross-
sectional perspective, differences between countries on a scale of secularization
at a given point in time are comparable to a photo finish of a race; they may
reflect further or lower advances on a differentiation scale, just as the positions of
the runners in a photo finish result from different training efforts and talents. In
a longitudinal perspective, an advance on a scale of secularization within countries
may result from an advance on a scale of differentiation within countries, that is,
a correlation between a dependent time-varying variable and an independent time-
varying variable, while controlling for time-constant variables—just as increased
training efforts may grant a given runner a better position in the photo finish of the
next race, while controlling for time-constant conditions such as genetic endowment.
Thus, the effect of differentiation—measured by GDPpc for each point in time—on
secularization—measured as church attendance for each point in time—can be split
up into one effect that is due to differences between countries and another that is due
to differences within countries over time (for details see Schmidt-Catran et al. 2019).
Only the latter, namely the within-country differences, truly pertain to developmental
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theories. Even in a longitudinal research design, failing to distinguish between the
between-country and the within-country effects can lead to an overestimation of the
developmental effect and to premature acceptance of the developmental theory.

The development of multilevel models with country-level and timepoint indicators
is a major challenge for future methodological research. Its statistical complexities
notwithstanding, it is needed in order to test substantive theories of societal devel-
opments, such as modernization and secularization theory, which until today have
either been taken for granted or disputed on merely conceptual grounds. The ad-
vent of multilevel modeling and its extension over time opens up the possibility of
subjecting such theories to stringent testing.

5 The Effects of Contexts

CNCR deals with the question of how behaviors and attitudes of citizens are formed
by the contexts in which they live—which is best exemplified by nations. The nation
is seen as a context in which citizens are embedded. But, most of the time, nations
are entities that are remote from the lives of their citizens, and they differ in many
ways. How they affect behaviors and attitudes must therefore be attributed to some
analytical property which all nations share (Przeworski and Teune 1970), and which
is sufficiently present in the lives of their citizens. To justify these properties and
their reality in citizens’ everyday lives is one of the main challenges of multilevel
analysis. The substantive articles in this special issue implicitly suggested two steps
to address this challenge.

5.1 Nations and Indicators

First, the specific domain of social life, that is, the pertinent behaviors and attitudes
of the citizens to be regulated, must be identified. This is exemplified in this special
issue for the labor market and employment opportunities by Erlinghagen and Careja,
for the welfare system by Hank and Steinbach and Pförtner et al., for the family
and family legislation by Grunow and Hank and Steinbach, and for the electoral and
political party system and for political voting by Spies and Franzmann and Schmitt-
Beck. Domain and behavior need not be always so close to each other as they are
in these cases; they can be somewhat distant as well. Thus, for example, the fact
of the welfare system providing social and personal security might reduce the need
for religion (Schmidt-Catran et al. 2019). Yet in all the cases above, “domain” is
understood as a complex of institutions, that is, rules for specific actions that are
informally established or laid down in some form of legislation, which “by structur-
ing opportunities and constraints, create expectations and incentives” (Schmitt-Beck
2019). This still leaves open the question of which opportunities and constraints are
at work.

Second, therefore, the notion of a specific institutional context in a nation which
directs the actors’ actions and beliefs “in” the context must be specified by some
measurable indicator. Ideally, therefore, such an indicator must indeed capture the
orientation provided by the institution to its clientele; it cannot be an aggregate mea-
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sure of individual-level properties, but must be a genuine, global characteristic of the
societal sector (see Sect. 2). Let us take a few examples from this special issue. First,
a higher level of the Gender Empowerment Measure (GEM), the Gender Develop-
ment Index (GDI), or the Gender Inequality Index (GII) indicate legal regulations
that are less or more incisive in order to handle conflicts between occupational and
family careers; they may support person-level “agency” and facilitate women’s la-
bor force participation as well as men’s housework involvement (Grunow 2019).
Second, social welfare expenditure as a percentage of GDPpc indicates social secu-
rity, which shields everybody against the risks of life (Norris and Inglehart 2004)
and reduces the need to give them a religious explanation, at least for some—thus
boosting secularization (Schmidt-Catran et al. 2019). Third, higher levels of the
Index of Citizenship Rights for Immigrants (ICRI) and a low unemployment rate
among natives indicate a “welcome culture,” and may instigate the immigration and
integration of new citizens (Careja 2019; Ziller 2019). Fourth, high values of the
index of employment protection legislation (EPL) or the index of active labor market
policy measures (LMP) indicate better opportunity structures and should increase
personal employment (Erlinghagen 2019). Finally, there is a plethora of established
indicators of the political system and of party competition which have been widely
tested (and often confirmed) as positive or negative effects on voter turnout and
voting (Schmitt-Beck 2019, Table 1; Spiess and Franzmann 2019, Table 1).

There is obviously no shortage of indicators of analytical properties of nations,
and cross-national multilevel research has, by and large, successfully related them to
sectors of a nation on the one hand, and to personal agency on the other. The nation
is more than the statistical aggregate of the citizens living within its boundaries or
sharing its passport. As our reviews show, it affects and guides the actions of its
citizens across almost every domain of social life. But how is it that the aggregate
gains power over its constituent elements? How does the context become a point of
orientation for action?

5.2 Contexts as Aggregates and Points of Action Orientation

In seeking to answer this question, it is useful to look at different levels of contexts
and examine whether and why they have the capacity to serve as points of action ori-
entation. There are many contexts, that is levels of aggregation, above and below the
nation: from family and neighborhood, through political and religious communities,
networks, firms and plants, school classes and schools, to nations and transnational
political units. But not every one of these regulates actions. What gives some of
them this privilege? Two criteria suggest themselves:

The first stems from Weber’s (1980, pp. 698–707) definition of a “Verband,”
a collectivity. According to him, a collectivity is a group of actors (1) devoted to
a specific form of action or relationship, (2) which is represented by a leader speak-
ing and acting in the name of all, and (3) whose members are oriented to a specific
constitution, that is, a set of rules implicitly acknowledged, even when violated, by
every member and potentially explicitly stated. In modern parlance, a collectivity
becomes more than a random collection of persons once it is represented by a “col-
lective actor” (Coleman 1990). A collective actor, of course, need not be a natural
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person; indeed, in most cases, it is a legal person defined by the constitution adopted
by the collectivity, that is, a president or government, a chief executive or a team
captain. The collective actor sets the rules which orient the actions of its members.
By its existence, what has been merely a statistical aggregation gains life in social
reality.

Taking Weber’s definition as a yardstick, not every context is a relevant frame of
a person’s thoughts and actions. This can be illustrated by examples on the lowest and
highest levels of aggregation. Indeed, a nation, a community, and a parish certainly
do constitute such a frame; all of them are built upon a specific form of action,
led by a collective actor, and subject to a constitution. But a city neighborhood
precinct, as delineated by the census bureau, has none of these. And a union of
nation states has no collective actors of its own at the beginning but may construct
these when implementing its genuine constitution, as the European Union is in the
process of doing. As far as its powers reach, it can be a frame for the actions
of all the individuals living on its territory. However, grouping nation states into
Eastern and Western, that is, capitalist and former socialist states, or according to
their “conservative” or “liberal” welfare “regimes” (Schröder 2019; Kroneberg 2019)
constitutes a creation by the researcher. No collective actor is responsible for the
group of these nations or welfare systems.6 Rather, citizens follow the regulations and
demands of their respective national welfare systems. “Regimes”—that is nations
clustered according to similar property profiles—are analytical constructs which
should not be reified.

Second, the distribution of the members’ characteristics and the relations be-
tween them in a context—“social structure” in the distributional and relational
sense, as a set of aggregate parameters and as a network (Meulemann 2013,
pp. 275–287)—operates as a profile of personal opportunities which functions in
favor of or counter to the life plans of each individual member, without being
explicitly taken into account by those who are subject to it (Friedrichs and Nonnen-
macher 2014, p. 4). Examples of the social structure as a distributional parameter
are as follows: the gender ratio in a society skews the chance of marrying in favor
of either men or women; the relative sizes of economic sectors in a society precon-
dition the choice of occupational training; the unemployment ratio in an economy
circumscribes the employment opportunities among the unemployed and engenders
fear of unemployment among the employed; and a policy of educational expansion
in a country increases university graduates’ chances of finding an adequate life-
time position. Examples of the social structure as a network are: weak and strong
ties within family, kin, and work furnish avenues to find a job, a marriage partner,
a business opportunity, or a consumer bargain. Moreover, an ego-centered network
is even more closely woven into people’s life-world, and may affect their decisions

6 Of course, countries which have the same welfare regime may install councils in order to learn from each
other—as the Scandinavian welfare states did. If such councils attain power over their constituent countries,
they can become a collective actor in their own right, and the borderline from aggregation to social reality
will be transgressed—just as in the case of the European Union. Furthermore, such councils are examples
of the interaction between collective actors, which is beyond the purview of CNCR. International relations
may be a complementary research arena to cross-national comparison.
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even more than would a non-personal “total” network of a community. In conceptual
terms, it moves down from a macro to a micro property.

The characteristics whose distributions in a context constitute an opportunity
profile are not restricted to demographic properties such as gender, education, and
employment. They may also refer to norms guiding individual-level attitudes and
behavior. The more some personal quality is in accord with the norm in a country,
the more it will contribute to personal wellbeing. For example, the more a country
is highly religious on average, the more personal religiosity will increase wellbeing
(Stavrova 2019). In such cases, the distribution empirically operates as a behavioral
model which need not be literally formulated as a norm and incorporated into
a constitution.

Individuals may be aware of the advantages or disadvantages that are granted to
them in their context and respond to them, or they may simply follow its predesigned
tracks, such that the orienting capacity of the context may be more or less reflected
in a search for orientation on the part of its subjects. It goes without saying that
even though a context regulates the actions of its subjects through a collective actor,
this does not preclude it operating as an opportunity structure as well. For example,
decisions on a life career can be preformed by family policies as well as by the
opportunity structure given by demographic variables (Grunow 2019; Hank and
Steinbach 2019). It is also self-evident that a specific opportunity structure may
even be more effective on context levels below the country level. For example, the
gender ratio may more strongly affect marriage opportunities in city neighborhoods
or in cities than it does at the country level, and the unemployment ratio may exert
a stronger influence on the employment opportunities in a district than is the case
at the country level (further examples in Friedrichs and Nonnenmacher 2014, p. 8).
In this special issue, Careja reviews several studies which identified neighborhood
characteristics conditioning opportunities for immigrants.

In summary, a context is no more than a statistical aggregate. Yet it can be-
come a point of orientation for its members if there is a collective actor which
demands contributions and grants support in specific life domains; or it can operate
as an opportunity structure inadvertently affecting life decisions in these very do-
mains—family, education, employment, politics, and others. Yet it is not clear from
the outset that a given context has orienting power over its members, nor in which
ways it operates as an opportunity structure. It is worthwhile to ask and examine
how it attains such capacities.

6 Conclusion

There are many ways to compare societies. And there are many ways to distinguish
between the levels of a society. Yet there are not so many ways to compare societies
across their constituent levels with a single predefined method that is applicable in
any societal domain, i.e., in an integrative perspective. Multilevel analysis provides
such an approach. It presupposes a hierarchy of societal levels, such as citizens in
nations, political parties in parliaments, or firms in economic sectors, comprising
many units at the lower level and an adequate number at the higher level. Given that

K



Cross-National Comparative Research—Analytical Strategies, Results, and Explanations

data corresponding to the different levels exist, multilevel analysis can be applied
to solve any substantive question. Such analysis uses a specific type of regression
analysis, the so-called mixed models which combine equations for each level of the
hierarchy and assume a corresponding structure of multiple error terms (see Sect. 2
and 4).

The first part of this special issue treats issues of research strategy typically
encountered in multilevel analyses and the statistical models on which they rest.
As for research strategies, the contributions discuss whether mechanisms mediat-
ing between citizens and nations require a third, meso, level in a multilevel design
(Kroneberg), whether typologies are adequate to capture country groups and their
differences (Schröder), or what the pitfalls and potential gains of case and context
selection are (Goerres et al. 2019). As for statistical models, rules to define the er-
ror structure are developed (Schmidt-Catran et al.; for additional discussion on this
topic, see also Meuleman et al. 2018) and the use of multiple indicators for a concept
is advocated, although these are rarely implemented in multilevel analysis (Cieciuch
et al.). It goes without saying that there are other strategic questions and develop-
ments of statistical modeling, and the ones presented here are not representative.
But they do prove that multilevel analysis is a branch of methodological research in
its own right, following its own dynamics, and open to any substantive application
with the appropriate hierarchical data. As such a tool has now been available for
a couple of decades, it seemed worthwhile to ask what has been achieved with it in
specific applications.

With this question in mind, the second part of the special issue includes con-
tributions on a vast array of research questions concerning the economy, politics,
civil society, and culture—domains which may be rightly considered to make up the
backbone of every modern society. Yet in each of these domains, we cannot pretend
to address all the questions or even the most important ones. We were for instance
unable to gather any contributions on criminal behavior or on leisure activities (be-
yond media use by Boomgarden and Song). We hope that the choice of topics reflects
the state of the art rather than our predilections. The intention for each contribution
was to synthesize widespread results, generated with a single instrument from the
methodical toolbox of social science, into some conclusive answers. Based on these
contributions, a few concluding remarks may be ventured concerning the standards,
the practice, and the analytical strategy.

First, the relative explanatory weight of the macro and micro level: Measures
of explained variance by country effects, such as the intra-class correlation coef-
ficient (ICC), are not cited in quite a few of the summarized studies, and where
they are cited, they are rather low. It is regrettable that the ICC is not presented, as
the latter allows a rough evaluation to be carried out of the homogeneity or hetero-
geneity of the country sample. If it is heterogeneous—as in the WVS—then there
should be ample room for context effects to operate and to detect large ICCs. If
it is fairly homogeneous—as in the EVS or ESS—then the ICCs should be low.
For example, the main result of a comparison of micro and macro determinants of
civil engagement in the ESS countries was the “similarity of countries and diversity
of people” (Meulemann 2002): civil engagement does not differ widely from one
country to another, but it varies strongly with personal characteristics—and more or
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less equally so within countries. Thus, small ICCs might reflect the homogeneity of
country samples as well as weak country impacts. Quite apart from the statistical
ascertainment of relative variances, the studies summarized in the reviews of this
special issue seldom report the degree to which the addition of a second, macro,
level has changed known results at the micro level. However, in a first review of
a technique’s performance, it is the yield rather than the surplus that should be
reported.

Second, improvement of measurements: Low explained variances at both the
macro as well as the micro levels may result from imperfect measurement. The
small percentage of country level variance, that is the low ICCs, can—apart from
the homogeneity of country samples—result from the deficient operationalization of
country characteristics. Furthermore, the mechanisms that underlie context effects
may operate at different levels (e.g., policies have to be enacted at local levels)
and may hence be difficult to detect—and the more so the more distantly they are
measured from the individual actors.

At the macro level, the measurement of country characteristics can be improved,
and the mechanisms of their operation could be studied in greater detail. Unfor-
tunately, doing what historians call “Quellenkritik” (evaluation of sources) often
does not make its way into highly ranked journal publications, but more critical
evaluations of the variables currently used to measure country effects are definitely
required. Furthermore, in order to demonstrate how and by which intermediate
steps context effects operate at the individual level, and how context characteristics
emerge from individual behaviors and attitudes, more qualitative analyses should be
performed, using case studies and process tracing.

At the micro level, measurement could be improved as well. Objective personal
data should be ascertained along with subjective survey responses. For example,
not only self-rated health data should be acquired from survey participants, but
it should be provided from medical reports. In this vein, Stavrova (2015) used the
18 waves of the US General Social Survey National Death Index dataset and showed
that the influence exerted by participants’ religiosity on their longevity (measured
by the occurrence of death as recoded in the dataset) was moderated by a country’s
average level of religiosity. Furthermore, many of the theoretical constructs analyzed
in multilevel analyses are measured only with few items, and indeed sometimes with
only one (an exception is Cieciuch et al. 2019). For example, the measurement of
generalized trust with WVS data is based on one single survey question with only
two response options.

Third, causality: Most of the multilevel findings are based on cross-sectional
analyses, which are plagued by unclear causality directions and unobserved hetero-
geneity, especially at the country level. Many contributions therefore call for more
longitudinal research, and use panel and event history data (such as Blossfeld et al.,
Careja, or Grunow). Schmidt-Catran et al. show how this could be done with repeated
cross sections from the comparative survey projects which are readily available to-
day (see also Sect. 4). To explore questions of causality, multilevel analyses based
on many countries and large population-wide surveys can be complemented with
country case studies using multi-item questionnaires (perhaps focusing on extreme
or theoretically interesting cases; see Goerres et al. 2019).
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Fourth, broader theoretical integration: The majority of the analyses presented
in this special issue did not aim at theoretical generalization beyond the domains
that were addressed. Given our goal of a current stage synthesis of domain-specific
research, however, theoretical connections between or generalizations over contri-
butions and the life domains treated therein probably could not yet be expected as
a rule. Future researchers should nevertheless embark on research programs which
systematically test overarching theories in a variety of domains of social life. Such
an approach would not only test the explanatory power of our theories, but would
also set the stage for broader theoretical integration.

All in all, by covering a broad range of life domains, this special issue aims
to demonstrate that multilevel analysis is an over-arching means to compare soci-
eties and their constituents—an integrative perspective which does not presuppose
theoretical generalizations, but may well stimulate them. At least we know of no
other where results could be presented on such a broad range of life domains and
questions as covered in this special issue.
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Mediennutzung und ihre Auswirkungen in einer länderübergreifenden
Perspektive

Zusammenfassung Dieser Beitrag liefert eine kritische Reflexion über den Stand
der länderübergreifenden Studien zu Mediennutzung und Medienwirkung. Die zu-
nehmende Verfügbarkeit von Datenquellen, Fortschritte in der Theoretisierung und
Erleichterung der internationalen Forschungszusammenarbeit haben zu einer zuneh-
menden Anwendung länderübergreifender Perspektiven in der Kommunikations-
forschung beigetragen. Kontingenzen der Mediennutzung und Medieneffekte, die
durch nationale Mediensysteme oder gesellschaftspolitische und kulturelle Kontexte
der Mediennutzung hervorgerufen werden, sind zu einem zentralen Grundsatz dieser
Forschung geworden. Das Papier beginnt mit der Diskussion über die Notwendigkeit
länderübergreifender vergleichender Perspektiven in der Kommunikationsforschung.
Anschließend wird die allgemeine Problematik der Messung von „Mediennutzung“,
insbesondere in vergleichender Perspektive, untersucht, dem folgt eine Einführung
in Mediensysteme und Informationsumgebungen als zentrale Konzepte der Medi-
ennutzungs- und Medienwirkungsstudien auf Makroebene. Im Kern werden in dem
Beitrag Mehrebenenstudien betrachtet, die die Mediennutzung und die mediale Wir-
kung untersuchen, von denen die meisten aus dem Bereich der Nachrichtennutzung
und ihrer Auswirkungen in der Politik stammen. Darüber hinaus wird in dem Artikel
erörtert, ob und inwieweit diese länderübergreifenden Studien zur weiteren Theo-
riebildung beigetragen haben. Abschließend wird ein Ausblick auf die Zukunft der
vergleichenden Kommunikationsforschung gewährt sowie darüber diskutiert.

Schlüsselwörter Mediennutzung · Medienwirkung · Vergleichende
Kommunikationsforschung · Messung

1 Introduction

The media have taken central stage as drivers and facilitators of a great range
of social, psychological or political processes (Bryant and Oliver 2009). They for
instance appear as a main source of information for sociopolitical engagement (An-
duiza et al. 2012; Beck et al. 2002; McLeod et al. 1999), and thereby contribute to
the (mal)functioning of democracy (Curran 2011; Delli Carpini and Keeter 1993).
While being a main source of one’s social identities (Slater 2007, 2015), they are
considered a threat to social cohesion (Putman 2000), as well as a factor produc-
ing social capital (Shah et al. 2001; Campbell and Kwak 2010). They are seen as
a major source of pleasure, relaxation, and gratification (Zillmann 1988; Vorderer
et al. 2004), but are also associated with decreased well-being (such as loneliness
and depression) and problematic behaviors (Becker et al. 2013; Kim et al. 2009).
Hence a systematic engagement with questions about why it is that people are using
media, and what the consequences of media use are for cognitions, attitudes and
behaviors, has been characterizing empirical studies in communication science.

Broadly classified as transmitters of information between senders and receivers,
media are broken down into those types with a purely technological function (such
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as the Internet or a telephone) and those which are involved not only with the
transmission, but more importantly with the selection and packaging of information
(e.g., traditional mass media outlets, social media). Interactivity has become more
prominent in recent decades, with the boundaries between senders and receivers of
information becoming increasingly blurred (Neuman 2016). While the sheer usage
of different types of media is the focus of a rich research tradition (Althaus and
Tewksbery 2000; Katz et al. 1973; Sears and Freedman 1967) including various
motivations, needs, and predispositions that underlie such media usage patterns (e.g.
Donohew et al. 1987; Wang et al. 2012), at least an equally prominent tradition is
formed by research looking at the consequences of such media usage for a variety of
cognitive, emotional, attitudinal or behavioral outcomes and their contingency con-
ditions (e.g. Bryant and Oliver 2009; Nabi and Oliver 2009; Potter 2011; Valkenburg
and Peter 2013). These two research traditions, taking individual media use as either
an outcome or as an explanatory variable, are at the heart of this contribution.

Media use has been largely treated as an individual-level construct, with individ-
uals more or less consciously and voluntarily deciding to turn their attention toward
any types of mediated communication. Factors influencing individuals’ media diets
relate to information seeking, motivations and needs, or personal predispositions
(Bartsch et al. 2006; Blumler 1979; Ruggiero 2000). Media use, then, has been
shown to affect a range of “individual” outcomes along the continuum of cognition,
affect, attitudes, and behaviors (e.g. Bryant and Oliver 2009). Such individual media
use does not however take place in a vacuum, but is hosted in a range of contex-
tual levels, including families, neighborhoods, or media markets (Slater et al. 2006).
While one’s microsocial settings—namely interpersonal influences—during com-
munication, or in the pre- and postcommunicative phase have been acknowledged
and subject to empirical investigation (e.g. Boomgaarden 2014; Schmitt-Beck 2003;
Southwell and Yzer 2007), larger contexts and environments and how they interact
with individual media use have been somewhat neglected for quite some time (Pan
and McLeod 1991): “communication continues to be dominated by research at the
individual level of analysis” (McLeod et al. 2010, p. 183).

It could be argued that such an individual, microlevel focus on communication
(a) neglects a larger contextualization of research findings, (b) thereby ignores de-
bates of universal applicability and generalizability versus the context dependency
of empirical findings, and as a consequence, (c) misses out on the opportunities for
further theorizing and theory refinement regarding media use and its effects. Con-
sidering media use as embedded in higher-level structures will thus enable a more
comprehensive, encompassing, and arguably the theoretically enhanced understand-
ing of the role of media in contemporary societies. “The lack of theoretical and
empirical connections between levels has produced explanations of communication
phenomena that center on internal mental states rather than on social, economic
and political conditions” (McLeod et al. 2010, p. 184). Such a line of argument has
certainly gained in relevance, given the rapidly changing contexts in which com-
munication takes place, in terms of advancements of communication technologies
and ever-growing distribution of such technologies, and in terms of economic and
cultural global interconnectedness as a consequence of communication technologies
(McLuhan and Powers 1989; Castells 2011). As recently argued, “scholars have be-
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come sensitive to the contexts of democratic development, sociocultural influences
and economic (de)regulation and eventually drastic changes in information environ-
ments to shape citizens’ media and political roles” (Pfetsch and Esser 2014). This
contribution addresses the degree to which a systematic contextualization of media
practices indeed takes place in the current empirical literature.

In a seminal paper, McLeod and Blumler (1987) provide three major reasons
for serious consideration of the macrolevel in media and communication studies:
(a) generating a more comprehensive understanding of media processes, (b) making
the field relevant for public policy making, and (c) recognizing that economic, social
and technological contexts are theoretically important factors in media use and their
effects. With increasing trends of globalization and transnationalization of media, “it
is no longer plausible to study a phenomenon in one country without asking whether
it is common across the globe or distinctive to that specific context” (Esser and
Hanitzsch 2012, p. 3). And if the latter is true, it is indeed imperative to understand
why that may be the case, addressing the specificity and generalizability of one’s
findings across different geographical, national, or cultural contexts (Livingstone
2003). Consequentially, communication has been devised as a cross-level “variable”
field, rather than a single “level” field (Paisley 1984).1

Following Edelstein’s (1982, p. 14) definition, we conceptualize comparative
communication (or comparative media) research as “a study that compares two or
more nations with respect to some common activity” with the theoretical focus of
such comparison of “common activity” being media use and effects. At the very
basic level, comparative research on media processes, if it takes seriously the in-
terdependencies of individual and contextual variables, “creates a need to think
structurally, to conceptualize in macro terms, to stretch vertically across levels and
horizontally across systems” (Blumler et al. 1992, p. 8). Context can be close to
communication phenomena (such as media systems or information environments,
see further below), or more remote but still bearing theoretical relevance (e.g. dif-
ferences in culture, values, or political systems). Following McLeod et al. (2010,
p. 192), contexts “are broadly defined as properties of macro-units that operate as
constraints, shaping individual-level (or lower-level) phenomena through incentives
or reducing patterns by deterrents or sanctions.” Comparative communication re-
search therefore “attempts to reach conclusions beyond single systems or cultures,
and explains differences and similarities between objects of analysis against the
backdrop of their cultural conditions” (Esser and Hanitzsch 2012, p. 5). Ultimately
it is about understanding how characteristics of the contextual environment in which
individual media users are situated shape their communication processes, and how
such processes vary across different settings (Blumler and Gurevitch 1995).

Truly comparative communication research has been a marginal field for a long
time, and even today the spread of comparative approaches is rather uneven across
different subfields of the discipline. Most common, if comparative perspectives are
taken into account, are studies that would be classified as “comparative case studies”

1 According to Paisley (1984), “variable” fields tend to focus on a single “variable” (e.g. communication)
across all levels of analysis, whereas “level” fields tend to fix their levels of analysis and focus on all
relevant variables within such a single level.
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in which at most two (more or less) identical studies in two different contexts are
compared (or single cases are contrasted to prior empirical observations in the
framework of prototypical or deviant cases). These are what Vliegenthart (2012)
would coin as descriptive, or basic explanatory, comparative designs that rely at
most on a qualitative comparison between different cases, in light of the logic
of most similar or most different system designs (Teune and Przeworski 1970).
Studies that formally compare more than two contexts from an (explicit) cross-
national perspective are somewhat less common. Such studies appear to constitute
the standard for comparative research in many areas of media use and media effect
studies (Esser and Hanitzsch 2012, p. 13), often taking the form of “comparison of
relations” (Vliegenthart 2012, p. 487), albeit such applications are still rare compared
to a merely descriptive comparative design.

Large-N, multilevel comparative approaches and applications of cross-national
perspectives to individual-level media processes have been increasing in the past two
decades. Sparked to some degree by studies in the subfields of journalism (Hanitzsch
et al. 2011) and political communication (Esser and Pfetsch 2004), and given great
impetus by a special issue of Human Communication Research (Slater et al. 2006),
such comparative perspectives have entered the stage in several subfields (see the
collection by Esser and Hanitzsch 2012, for an extensive review). Such studies have
drawn on large-scale cross-national research projects such as World of Journalism,
Providing an Infrastructure for Research on Electoral Democracy in the European
Union (PIREDEU), Cooperation in Science & Technology (COST), Action Populist
Political Communication in Europe, World Values Survey (WVS), European Election
Studies (EES), or the European Social Survey (ESS). Collaborative efforts on the
part of international networks of scholars such as the Network of European Political
Communication Scholars (NePoCS) or the Comparative National Election Project
(CNEP) also have played a critical role in increasing the availability of appropriate
data sources for research on media use and their effects. These have in turn brought
about advances when it comes to theorizing the contingencies of media use and their
effects triggered by national media systems or sociopolitical and cultural contexts.

This contribution focuses on reviewing the state-of-the-art of the latter category
of comparative media use and media effects studies, considering only those empiri-
cal contributions that, at the very least, employ multilevel models explaining either
media use or looking at the effects of individual media use while taking into account
country-contextual variation. Within such an explicit focus on multilevel modeling
studies, it appears that these largely stem from the broad subfield of political com-
munication, which is arguably due to the nature of the data sources in use. Before
reviewing the individual contributions from the field, it appears imperative to briefly
discuss two central variables and their measurement problems in a comparative per-
spective, on individual-level media use (or media exposure) and on the contextual
level of media systems and information environments. As will subsequently become
evident, while the large-N, multilevel comparative approaches using multilevel lin-
ear modeling (MLM) literature on media effects have gained some momentum over
the past decade, literature on explanations of media use across countries and taking
contextual variation into account is still in its infancy. We will conclude with a dis-
cussion of potential future avenues and challenges to such comparative endeavors.
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2 Conceptual and Empirical Considerations

2.1 Comparative Measurement of Media Use

The measurement of media use is central to answering individual-level questions
regarding explanations of time investment into media reception or the consequences
of the media. We speak of media use and media exposure as synonyms here, the
former being more of a tradition in reception research (with the idea of using media
for a given purpose), the latter more of a tradition in effects research. Media use
is a quantitative measure of self-reported time spent on using media in general, or
certain subcategories of media or media outlets, or of the frequency of use of such
media in a given timeframe (e.g. per week or month). While it is nowadays often
included in different kinds of survey research (e.g. election studies, social surveys),
the measurement of media use is by no means unproblematic (Slater 2004). A vibrant
debate revolves around the potential of overreporting media use (e.g. Prior 2009a,
2009b), alternative measurements (Dilliplane et al. 2013; Prior 2013) and possible
ways ahead to come to theoretically useful and methodologically valid measures (de
Vreese and Neijens 2016).

It could be argued that the measurement problem is considerably enlarged in the
case of comparative cross-country surveys. It is important here to distinguish be-
tween media use in more general terms, and genre- or outlet-specific media use. The
former for instance asks how many hours per week an individual spends watching
TV, how many days per week (s)he reads a printed newspaper, or how many minutes
(s)he spends per day using social media. These categories are more or less readily
comparable between countries or media systems. From an analytical point of view,
however, such “overall time spent” measures appear somewhat less useful given
the very generic and content-agonistic nature of the measurement instruments. In
contrast, the latter (outlet-specific) media use measures would for instance probe the
readership of a particular newspaper title, watching a particular television show, or
following a certain actor on social media. For media effects research in particular, in
which knowledge about the particular contents to which people are exposed matters,
such measurement is often to be preferred, allowing for linkage approaches integrat-
ing media content and exposure measures (de Vreese et al. 2017). Such categories
are however much more difficult to validly measure and standardize across different
national contexts in a comparative perspective, given the particularities of national
media systems. The literature hence faces a friction between the robustly compara-
ble measurement of broader categories, and more detailed, analytically more useful,
but certainly less comparable and more demanding, measures of detailed, outlet-
specific exposure.

International survey programs reflect this diversity of approaches. The European
Social Survey, for instance, has always used rather generic questions on media use,
probing the total time spent watching television, and the time spent watching news
and current affairs on television (until wave 7), or the total time spent watching,
reading or listening to news about politics and current affairs, and the time spent
using the Internet (wave 8 onwards). A similar focus on political information is
seen in the European Values Study (2008), which asks whether respondents actively
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follow politics in the news on television, on the radio and in the newspapers, all
in one question. The World Values Survey (2010–2014) also takes a fairly generic
approach, and asks about the frequency of using different types of media, such
as newspapers, magazines, television news or the Internet. The European Election
Study (2009, 2014) includes an intense battery of media use questions, probing
the frequency of use of particular media outlets in the different countries, both
television and newspapers. While such outlet-specific measurement, which naturally
is limited to a number of outlets per country, may not capture all the details of every
individual’s media use, it is analytically valuable in connection with measures of
media content. Interestingly, the literature has not so far paid sufficient attention to
estimations or evaluations of the measurement equivalence of media use measures
across countries (Hanitzsch and Esser 2012).

2.2 Nations as Units: Media Systems and Information Environments

Much comparative research, in particular in the realm of political communication,
relies on the macrolevel classification of nations and countries along the lines of
different media systems or information environments, sometimes broadly termed
as “opportunity structures” for media exposure.2 As is further discussed below, the
organizational structure of media is supposed to influence individual media use or
structure relationships between media use and other outcome variables. While it is
increasingly contended that the nation itself may not be the most appropriate unit
of analysis (Livingstone 2003), the idea of classifying countries originated from the
work aiming to understand differences in how the press are organized (Siebert et al.
1956), identifying four ideal types (libertarian, social responsibility, authoritarian
and Soviet-type models). Extending this line of work, and taking up extensions pro-
posed by Blumler and Gurevitch (1975), the seminal work of Hallin and Mancini
(2004) paved the way for a strong acknowledgement of media systems in compar-
ative communication research. The authors develop a typology of media systems
based on four empirical dimensions: (1) degree of state interventionism, (2) degree
of press-party parallelism (Seymour-Ure 1974), (3) professionalization of journal-
ism, and (4) degree of commercialization, resulting in three ideal types: (1) liberal
model, (2) democratic corporatist model, and (3) polarized pluralist model. Such
media systems then “describe typical patterns of how journalism cultures, media
policy, media markets and media use are connected in a given society” (Brügge-
mann et al. 2014, p. 1038). The model has been recently extended to non-Western
contexts (Hallin and Mancini 2012), and subject to rigorous empirical investigations,
resulting in a somewhat revised typology (Brüggemann et al. 2014). Implementa-
tion of such macrolevel, media system structures into comparative research strongly
depends on the available data, which are either combined from a variety of sources
and sometimes imperfect in their operationalization (Brüggemann et al. 2014), or
gathered through indirect sources such as expert interviews (Popescu et al. 2011).

2 Sometimes these are not necessarily identical to country units, such as two different media systems in
Belgium (due to language differences) or smaller media markets (designated market area, or DMA) in the
U.S., where such different opportunity structures exist within a single country.
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Beyond the structural characteristics of media systems, recent research in-
creasingly acknowledges the importance attached to information environments as
macrolevel characteristics3 influencing microlevel media consumption processes.
Such information environments consider the total information available to people
within the boundaries of media systems (Pfetsch and Esser 2014). Information envi-
ronments are therefore empirical observations of outputs of media sources routinely
available to national audiences (Esser et al. 2012). As such, they may determine
individual media use and their effects by offering opportunity structures of encoun-
tering certain types of information. It is argued that information environments are
tied to media systems in the sense that certain structural characteristics would favor
or be biased towards certain types of information flows (Aalberg et al. 2010). Com-
parative research then focuses on identifying and isolating a certain characteristic
of this information environment, aggregated to the country level. Measurement of
such characteristics is, however, demanding since it requires actual media output
data from a great range of country contexts. While this used to be only realizable
via large-scale projects in which media analysts working in a variety of languages
are employed (e.g. PIREDEU), nowadays there is an increasing potential for (semi-)
automated procedures to analyze media outputs from a variety of languages and
sources (e.g. Proksch et al. 2018; Lind et al. n.d.).

3 Comparative Research on Media Use

A long research tradition on predictors and correlates of media use has generally
pointed to individual-level factors such as socioeconomic status and education (Liv-
ingstone 1998), interest and motivations (Blumler 1979; Knobloch 2003; Knobloch-
Westerwick and Kleinman 2012; Papacharissi and Rubin 2000; Price and Zaller
1993), or demographic characteristics such as age, gender or race (Lauf 2001; Livi-
gnstone 1998; Roe 2000). These approaches very much reflect theorizing that fo-
cused on intrinsic motivations and gratifications that individuals sought from media
consumption in order to explain why certain individuals consume certain media
or genres. Literature addressing this topic from a comparative perspective however
generally holds that, as previously acknowledged, “communication not only reflects
one’s individual predispositions but also the nature of one’s social environment”
(Cho 2011, p. 434). Motivated by such a principle, indeed many cross-national
comparative media studies explicitly aim to understand the degree to which, how
and why people prefer to see certain media or genres over others as a function of
some national, cultural, or media system-level differences across nations (Althaus
et al. 2009; McLeod and Lee 2012). Below, we review and highlight a fairly com-
prehensive, but not exhaustive, set of exemplary studies on the topic of explanations
and correlates of media use. Table 1 gives a broad overview in alphabetical order of
the studies reviewed in the following sections, with their key constructs regarding
cross-national differences in media use and their effects.

3 This is not to be confused with “individual-level” information environments, which denote the total diet
of information consumed by individuals (Jerit et al. 2006).
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Media Use and Its Effects in a Cross-National Perspective

Aalberg et al. (2013; also see Blekesaune et al. 2010) looked at European Social
Survey data from 31 European countries, and found that different political regime
classifications of countries—specifically Anglo-Saxon and Eastern regimes where
a greater choice of television channels and programming is available—have signifi-
cantly stronger media consumption gaps in terms of time spent watching television
in general, versus consumption of news on politics and current affairs. The differ-
ence between the time spent watching television in general, and the time spent on
news and current affairs, is therefore more/less pronounced in countries with a wider
variety of television channels and programming. Papathanassopoulos et al. (2013)
observation of 11 countries on four continents across the globe somewhat directly
echoes this observation, documenting that complexities of information markets, such
as high penetrations of broadband Internet, have a direct bearing on exposure to news
at the individual level. Consistent with Prior’s (2007) observation, they found that
increasing media choices might have led to an increasing gap between exposure
to entertainment and news consumption, but to different degrees depending on the
availability of access to different information sources.

Explicitly formalizing how contextual differences across U.S. media markets
might stimulate patterns of individual-level exposure, Althaus et al. (2009) examine
relative contributions made by individual- and contextual-level predictors when it
comes to explaining individual-level local and national news exposure. They found
that market-level demographic compositions (such as the percentage of the white
population, median household income, etc.), market size and differentiation, and
the spatial structure of media markets (e.g. the spillover of broadcast signal prop-
agation from neighboring media markets) uniquely influence individual-level TV
news exposure. Within the context of Europe, and focusing on newspaper reading
behavior, Elvestad and Blekesaune (2008) also found significant influences of cer-
tain national-level variations such as unemployment rates, population density, and
most importantly media system differences (Northern European or democratic corpo-
ratist countries, per Hallin and Mancini’s (2004) classifications) in explaining higher
newspaper consumptions across Europe. Goldman and Mutz’s (2011) investigation
examined the extent of cross-cutting exposure from media (operationalized as the
distance between perceived political bias of the media and respondents’ own political
viewpoint), and found that cross-cutting exposure through newspaper and television
news programs is negatively related to higher levels of press-party parallelism at the
national level. Overall, the studies reviewed above point to the importance of taking
into account media system-related variations, as these directly affect consumption
patterns across and within media genres.

While most of the aforementioned studies have generally shifted the theoretical
focus from individual-level predictors to contextual/system-level predictors, Shehata
and Strömbäck’s (2011) observation regarding news consumption in 16 European
countries represents another stream of thought in this tradition. In that vein, their
analysis sheds light on methods to conceptualize and statistically model complex
interactions between individual- and contextual-level factors in predicting one’s me-
dia consumption. Utilizing a set of cross-level interactions, they provide insights
into how contextual factors (e.g. a country’s newspaper- vs. television-centrism) can
further condition the influence of one’s motivations and interests, with these factors
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playing a stronger role in countries with more newspaper-centric media environ-
ments (such as northern European countries) than television-centric countries (as
in Southern European countries). Using the 2009 European Election Study across
25 countries, Loveless’ (2015) research also does a good job of exemplifying a typi-
cal theoretical setup of treating individual-level “media use” as a dependent variable,
being explained by certain contextual variations focusing on system-level charac-
teristics (e.g. media-system differences) and their interaction with individual-level
correlates. His study finds some indication that individual-level political interest and
national-level journalistic autonomy and professionalism significantly interact with
each other in predicting media use. Similarly, in a recent study by Castro, Nir, and
Skovsgaard (2018), the impact of an individual’s political interest on his or her ex-
posure to (politically) cross-cutting media contents is found to be contingent upon
the relative strength of public service broadcasting. They found that the presence of
strong public service broadcasting minimizes the opportunities for selectively avoid-
ing non-like-minded contents, echoing the view that one’s use of media is shaped
by both opportunities (from contextual factors) and motivations (from individual
factors). Similar approaches and findings are provided by, for example, Iyengar
et al. (2010). Hence, in addition to media system characteristics bearing direct rel-
evance as opportunity structures that would explain individual consumption, these
studies emphasize the conditioning role of context in structuring the importance
of individual-level factors, above all motivation and interest. In sum, this body of
literature stresses the need to investigate media use patterns beyond the peculiarities
of national media systems in order to come to a comprehensive understanding.

While the aforementioned studies of cross-national comparison of (individual-
level) media use have constituted the majority of the research tradition, it is indeed
not uncommon to find studies that go beyond simple exposure to traditional media,
examining interactive, digital narrowcast (social) media. With the advent of alter-
native forms of media content consumption driven by technological advancements,
in particular the spread of digital and mobile media, and by organizational changes
in newsrooms across the globe that aim to facilitate news production for different
media platforms, there has been a substantial increase in academic attention to the
issue of social media and audiovisual consumption (Bright 2018; Kalogeropoulos
2018; Nielsen and Schrøder 2014), along with audience engagements in such new
media platforms (Kalogeropoulos et al. 2017). Furthermore, spatial and temporal
structural changes in media ecosystems—such as digital newsroom integration into
public service media (Sehl et al. 2018), or changes in opportunity structures of infor-
mation environment (Esser et al. 2012)—are increasingly subject to cross-national
comparative analysis. Some recent work on this area has also examined the ex-
tent of audience fragmentation across different news media platforms (Fletcher and
Nielsen 2017), or day-to-day media diets such as television programming (Lizardo
and Skiles 2009) through the lens of comparative, cross-national research. For in-
stance, Fletcher and Nielsen (2017) have found that, while online news audiences
are not more fragmented than offline news audiences, there seems to be a higher
degree of audience fragmentation in countries with media organizations that offer
more diverse content with a high proportion of hard news (e.g. the United Kingdom
and Denmark, compared to Spain and the United States), largely because of the dom-
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inance of very strong, powerful sources with a very high reach. Similarly, Lizardo
and Skiles (2009) have found that, in countries with relatively more commercialized,
profit-oriented market systems (such as England, France, or Germany), consumers
with a more highbrow taste are less likely to report having watched a broader range
of television programming than those who reside in less commercialized markets
(such as in Austria, Finland, and Denmark).

4 Comparative Research on Media Effects

Along with the study of media use and its correlates, studies of media “effects”
are another fundamental aspect of communication research (for a broad review, see
Bryant and Oliver 2009). While the bulk of traditional media effect studies tries
to identify why and how certain media use (or exposure) would produce observed
affective, cognitive, or behavioral outcomes, comparative studies of media effects
tend to focus on their boundary conditions across different national-contextual dif-
ferences. When and in which contextual circumstances media effects occur, or in
which contexts the presence of media effects would diminish, are central questions
in this area of research. Theoretically, this inclusion of context often takes the form
of focusing on different “opportunity structures” represented by the contextual vari-
ations of, for instance, media systems, press-government relations, or the supply of
certain types of media programming or contents across countries, on the one hand,
and how such variations may in turn produce or further condition the effects of
given media exposure on the outcome variables in question, on the other. Method-
ologically, this is often achieved by linking traditional survey data across countries
with respective media content data, sometimes on both the aggregate and on indi-
vidual levels (“linkage studies”: de Vreese et al. 2017). Here, we also include any
studies conceptualizing “media exposure” or “media use” as moderating factors of
other theoretically relevant variables (such as political ideology) in explaining one’s
political cognitions or attitudes in this classification, given its theoretical focus of
media consumption predicting a dependent variable of interest.

A considerable portion of prior work on this topic has examined the impact
of one’s mass media use on political knowledge or political engagement and, fur-
thermore, how and why contextual variation across different national contexts can
influence this link. These works are motivated at least in part by the observation that,
while media exposure in general is related to political learning and, as a result, to
political engagements (Carpini and Keeter 1996; Eveland 2001), it appears that the
extent of such a relationship is highly variable across different geographical contexts,
presumably contingent upon what is actually transmitted by different media (Fraile
and Iyengar 2014). It therefore logically follows that any contextual variations in
terms of journalistic norms, the degree of commercialization, or the sheer number of
choices between news vs. entertainment—all of which can systematically affect the
content and frequency of news programming—may affect the relationship between
news media exposure and political knowledge and/or engagement.

Using 2009 European Election Study data from 13 EU Member States, Nir (2012)
documents that the higher the country-level media fragmentation (operationalized
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as the circulation/viewership share of the largest newspaper/TV news) across dif-
ferent EU Member States, the higher the knowledge gaps are between the top and
bottom socioeconomic quartiles. This approach is directly echoed in Elenbaas et al.
(2014) research, where they found the more “saturated” (i. e. the level of cross-
media diffusion of the same information across different media) media environment
additionality moderate the impact of one’s motivation on political learning from
media exposure. Yet they also have found that this moderating relationship does
not appear to be strictly monotonic. Fraile and Iyengar (2014) also found that the
availability of more hard news-oriented news sources (i. e. public broadcasting and
broadsheet newspapers) increases the impact of weekly media exposure on citizens’
level of political knowledge. Focusing on institutional factors across 31 countries
around the globe, Schoonvelde (2014) found that the less governments interfere in
media environments, the higher the levels of citizens’ political knowledge as a func-
tion of personal educational attainments. Similarly, using Eurobarometer data, Clark
(2014) observed that more media coverage of European politics at the national level
increases citizens’ knowledge about EU-related issues, thus confirming the expecta-
tion that variations of information “availability” or “opportunity” significantly shape
personal knowledge above and beyond any individual-level predictors of political
knowledge. Applying a similar logic yet focusing on the U.S. context, Jerit et al.
(2006; also see Jerit 2009) also show that contextual variations of available informa-
tion regarding a given issue positively predict one’s knowledge, as does the gap in
knowledge between the highly educated vs. the least well educated (for a similar ap-
plication but in a nonpolitical domain issue, see Hwang and Southwell 2009). What
becomes apparent here is that the combination of macrolevel indicators of media
systems or information opportunity structures and individual-level characteristics
such as media exposure or education levels provides for an opportunity to reconcile
microlevel theories on learning from the media (e.g. Eveland 2001) with macrolevel
theorizing related to the knowledge gap hypothesis (Tichenor et al. 1970).

European elections have been described as a natural “playground for compara-
tive research” (de Vreese and Boomgaarden 2012, p. 328) and a “laboratory” for
comparative social sciences, in particular for electoral research (van der Eijk and
Franklin 1996). The fact that the same event takes place at the same time and at
regular intervals in, as of 2004, more than 24 different political and media systems,
makes a systematic engagement with the interplay of contextual and individual-
level effects possible and necessary. Given that European election studies have been
conducted ever since the 1999 election, including a comprehensive battery of me-
dia use questions, and given that these surveys have been supplemented in some
years by large-scale content analyses of media coverage in national newspapers and
television (de Vreese et al. 2006; Schuck et al. 2011) important insights have been
generated regarding the effects of media use and their conditionality.

Some contributions in this area examine the interplay between characteristics of
the national information environment and individual exposure to certain types of
media contents, relying on a linkage approach. Regarding the effect of media on
political engagement and voting behavior, Schuck et al. (2016) investigation provides
a fairly comprehensive and innovative strategy to model contextual variations in the
effect of media exposure on individuals’ voting behavior, here turnout. Combining
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a large-scale media content analysis of a sample of national news media across
27 EU Member States with representative panel surveys conducted in each country,
they show that the level of conflict framing in media coverage of campaign news
significantly varies across countries, and more importantly, the effect of conflict
framing exposure on voter turnout significantly depends on EU polity evaluations
in a given country (i. e. the tone toward the EU adopted in the national media as
a whole). Public satisfaction with democracy was influenced by individual exposure
to positive news about the democratic function of the EU, and this effect was found
to be stronger in countries in which there was a dominantly positive message flow
about the EU, so individual media exposure and the country information environment
reinforced each other (Desmet et al. 2015). Once more utilizing a linkage technique,
van Spanje and de Vreese (2014) found that citizens across the 27 EU Member
States are more likely to support Eurosceptic parties when they are exposed to more
negative coverage of the EU. Further, they found that, especially when mainstream
parties of a given nation hold highly divergent stances with regard to European
integration, the media exposure of the benefit ensuing from the EU significantly
lowered the likelihood of voting for Eurosceptic parties.

Studies have also looked beyond the distribution of political knowledge and pat-
terns of voting behavior across different contexts. Based on the seminal work of
Jamieson and Cappella (1997), which argues in favor of a relationship between
strategy framing in the news and political cynicism among the public, Schuck et al.
(2013) have argued that this effect likely depends on the functioning of a country’s
political system. They argue that citizens’ level of cynicism towards a European Par-
liament election campaign is shaped by both individual-level and contextual-level
factors. They found that exposure to strategic, game-framed news (i. e. news articles
depicting politics as strategic games among political actors) decreased political cyn-
icism among the more politically engaged. At the same time, they also found that
exposure to strategic, game-framed news significantly increased cynicism towards
EP elections, especially within political contexts that are characterized by high lev-
els of democratization and higher-quality governance (for a similar finding, see also
Desmet et al. 2015). Moreover, while attitudes towards EU membership for Turkey
were not driven by individual exposure to EU news coverage, it was shown that the
effect of individuals’ attitudes towards immigration on support for EU membership
for Turkey was stronger in those countries in which the mass mediated information
flow about the EU was predominantly negative (Azrout et al. 2012).

Yet another study drawing on European election data, carried out by Wilson and
Hobolt (2014), examined citizens’ attribution of responsibility between national vs.
EU-wide governmental bodies using the 2009 European Election Study (EES) Voter
Survey, coupled with the EES media study and their own expert survey. They found
that, while political knowledge is positively correlated the with “correct” attribu-
tion of responsibility (measured as the discrepancy between citizens’ attribution and
expert opinions) regarding certain EU issues, a negative media tone and party polar-
ization—which represents the politicization of topics and, therefore, opportunities
for learning about such issues—increases the correct allocations of responsibility
to the EU over national political actors. In sum, this set of studies, drawing as
it does on data collection in the framework of PIREDEU for the 2009 European
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Elections, demonstrates the importance of relying on multiple data sources beyond
survey data. In particular, the fact that PIREDEU data included a systematic media
content analysis in all EU Member States at that time, and that such content data
could either be used to operationalize national information environments or to link
up to individual media use measures, was an important impetus for multilevel work
on the consequences of media for a range of political outcome variables.

Additional studies examine the consequences of media use on attitudes towards
political or media systems in a comparative perspective. Tsfati and Ariely (2014)
have found that trust towards media is significantly shaped by general trust, exposure
to television news and to newspapers across 44 countries, while a post-materialistic
culture, or the aggregate-level political culture stressing higher order needs such
as individual freedom and self-expression over physical security or economic en-
durance, tends to lower people’s trust in media. Similarly, Lelkes (2016)—using
ESS data across 28 countries—reveals that the degree of press-party parallelism of
media significantly conditions the effect of media consumption on trust vis-à-vis po-
litical institutions, and of whether an individual has supported the current governing
coalition (“winner vs. loser”).

Few studies have turned towards the consequences of using new media. Focusing
on Sub-Saharan Africa and on Asia, Nisbet, Stoycheff, and Pearce (2012) have ex-
amined the impact of Internet use on attitudes toward regime legitimacy (“demand
for democracy”). They found that, while individual-level Internet use increases citi-
zens’ demand for democracy, this relationship is more pronounced in countries with
higher democratization and with higher Internet penetration rates at the contextual
level. In a similar vein, Barnidge et al. (2018) found that the effects of individuals’
social network heterogeneity in predicting political expression on social media are
much higher for countries with less freedom of expression.

Lastly, a novel and promising aspect in the comparative communication litera-
ture is the conduct of identical experiments at the same time, in different national
contexts. Taking such an approach, Hameleers et al. (2018) investigated the effects
of populist communication messages on political engagement, and found that in
particular anti-elitism cues in populist messages led to greater engagement in those
countries in which the unemployment rate was high. While investment in and co-
ordination of such comparative experimental designs are demanding, including the
proper specification of stimulus material, they may be important avenues to move
forward in terms of the generalizability of the causal structures demonstrated by
experimentation.

5 Conclusion: Ways and Challenges Ahead

Communication, in particular explanations and consequences of media use, should
be studied in conjunction between microlevel processes and macrolevel influences.
While this was already acknowledged by communication scholars decades ago
(McLeod and Blumler 1987; Paisley 1984; Pan and McLeod 1991), a systematic
and statistical engagement with the interplay between these different levels of in-
fluence, based on large-N study designs, is still only a marginal (albeit growing)
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phenomenon in the literature, as described by our review of the state-of-the-art.
While the insights that have been generated offer some degree of theoretical con-
vergence, and hence important insights into theorizing of communication processes,
much work remains to be done. In what follows, we first discuss the generated em-
pirical insights in a wider context, followed by a critical assessment of the state-of-
the-art. We then conclude by highlighting the challenges faced by the comparative
study of media use and media effects, and how the field could move forward.

A general conclusion from the findings sketched above is that context does indeed
matter; it either structures individual cognitions, attitudes, and behaviors directly in
a predictable way, or it further illuminates the boundary conditions of individual in-
fluence processes. In particular, the literature on antecedents and the consequences of
media use—especially for political learning—consistently highlights the role played
by media system characteristics. Media systems, when characterized by a high de-
gree of journalistic professionalism, lesser press-party parallelism, or low commer-
cialization of media markets (e.g. a stronger public broadcasting system) appear to
lead directly to high levels of news consumption, or to knowledge gains in the realm
of politics. By contrast, in media systems with higher commercialization or market
segmentations, people are less likely to follow news and current affairs programming
or learn about political processes. Such system characteristics are conceptualized and
theorized as opportunity structures that facilitate (or disinhibit) exposure or learning
(Aalberg et al. 2010; Curran et al. 2009; Fraile and Iyengar 2014). In some in-
stances, such opportunities not only raise media use and learning processes directly,
but also influence individuals’ motivations or interests, which in turn trigger these
outcomes. The substantial amount of studies in this particular area therefore con-
verges towards a consistent picture of opportunity structures as an important driver
of political learning from media. It might be possible to trace a consolidation of the
theoretical underpinning of such theorizing to Hallin and Mancini’s (2004) seminal
discussion of national media systems.

Empirical evidence is more scattered in other areas, and arguably does not lead to
more general theorizing. This particularly applies to studies that look at information
environments, i.e., the concrete outputs of national media systems as conditioning
the effects of individual media consumption on various types of “attitudes” (rather
than learning). In such studies, the theorizing of the boundary conditions appears to
tend less towards converging on a more general idea of why different information
environments matter. Do they matter because of the fact that dominant character-
istics of such information environments are competing against alternative sources
of information such as interpersonal communication (Boomgaarden 2014; Schmitt-
Beck 2003; Southwell and Yzer 2007), and hence interfere with the information that
individuals encounter directly? Or do they matter because they make information
that individuals receive directly more or less important, so that it can stand out
among the dominant information flows? It seems that theorizing in such studies is
more ad hoc, driven by the particular research interests or data availability. Based
on the evidence, inferring a general picture of how and why information environ-
ments matter for media effects in more general terms—especially for its attitudinal
consequences—seems a daunting task so far, and the field would do well to invest
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more heavily in the conceptual and theoretical underpinnings that would apply more
generally.

An important point to add here relates to the observation that the literature re-
viewed above, including much of the early calls for more comparative communica-
tion research that specifically deals with media use and its effects, mostly emanated
from the subfield of political communication. While acknowledging that we might
have neglected important prior works from other subfields of communication in
the review process, it appears that political communication scholars have particu-
larly embraced the use of multilevel models as a methodological toolkit for sys-
tematic comparative research of media use and media effects (see Schmidt-Catran
et al. 2019 in this special issue). Our assumption is that this is largely due to the
types of data that are available to this particular subdiscipline (often facilitated by
cross-national collaborations of comparative election studies) and the theoretical
impetus put forward by a number of seminal scholars in the field, most of whose
intellectual origins can be traced back to the field of comparative politics (also see
Schmitt-Beck 2019 in this special issue). Surely there has been an attempt to em-
brace systematic comparative inquiries in other subfields of communication science
as well (see Esser and Hanitzsch 2012). It is arguably in its earlier stage—at least
for large-N, multilevel comparative approaches. Our hope would be to see other ar-
eas of communication science following suit, areas in which contextual factors may
be equally important, e.g. health communication, organizational communication, or
media economics.

As in many other areas of comparative research, data availability appears to
constitute a central hurdle to the further development of comparative studies of
communication processes, and this issue has both genuine practical and conceptual/
theoretical implications. Starting with the latter, the logic of case selection remains
pretty much driven by (post hoc) data availability, and not by theoretical concerns
that reveal important insights regarding the regularities and its contingencies of com-
munication processes. This is for instance evident even when it comes to looking at
media systems. On a global scale, media systems would offer much greater variation
than is utilized in typical empirical studies in the field, which primarily—except for
a few cases—look at European countries cross-sectionally. If the aim is to under-
stand the boundary conditions imposed by different media systems on media use
patterns or learning effects, it would be theoretically desirable to include a much
wider range of media systems across a much broader geographical context, and also
over time. This would allow researchers to examine the impact of (more meaning-
ful) variations in the characteristics of interest at national levels. But such data is
usually gathered externally (such as in the case of the European Social Survey or
the European Value Survey), or driven by certain geographically confined events
(such as in the case of European elections), which limits the types of macro–micro
dynamics assessments to these limited cases only. Also, media systems data (not to
speak of information environment data) are often more readily available for certain
regions of the world than for others, which again imposes practical constraints.

But even if comparative data are available, the type of measurement does not
always speak to the questions that communication scholars may be interested in
addressing. Media use batteries in large-scale (comparative) surveys are oftentimes
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much more limited than one hopes that they might be (Prior 2009b; Slater 2004),
and often do not fully capture the types of usage that would be needed in order to
investigate explanations or effects of type, content, or genre-specific consumption
(Prior 2013). This imperfect measurement of media exposure is in particular true
for media effects studies which wish to link exposure to specific media outlets
and content data (i. e. linkage analysis: De Vreese et al. 2017), where it is often
argued that it produces a severe downward bias in estimated media effects (Scharkow
and Bachl 2017). Assessing outlet-specific or content-specific exposure requires
tediously long and detailed measurements, and existing data collection efforts often
do not allocate the appropriate space to do so. The few examples that have done
such in relation to European elections have, however, generated important insights.
Another aspect that comes into play here is the availability of media content data
to either operationalize information environments, or to link up with individual
media use. Conducting large-scale content analyses across multiple countries and
languages, which would allow for multilevel modeling, have long been a labor-
intensive and costly task, and except for the PIREDEU project, such an endeavor is
very rare at best. However, the recent developments in automated content analysis
and text-as-data approaches (Proksch et al. 2018; Lind et al. n.d.) are starting to
provide more accessible alternatives in this regard.

A further aspect that also requires greater attention than it has hitherto received
is the matter of conceptual equivalence, measurement equivalence, and (study) ad-
ministration equivalence. Conceptual equivalence (Hui and Triandis 1985) denotes
a representation of common, established and shared knowledge between the (pro-
posed) theory and empirical phenomenon in question. While this constitutes a very
basic condition necessary for making cross-cultural or cross-national comparisons,
the comparability and equivalence of concepts and their interpretations have always
been a problematic endeavor (see Wirth and Kolb 2004). This issue is sometimes
discussed within the context of meaning (semantic) equivalence (i. e. whether the
concept in question is interpreted similarly across different national contexts), within
the context of measurement equivalence (regarding the operationalization and mea-
surement of the concepts across contexts: also see Cieciuch et al. 2019 in this special
issue), or in terms of the equivalence of study administration (regarding the stan-
dardization of research designs, instruments, and instructions). While all of these
considerations aim to maximize the theoretical and empirical comparability of the
findings at every stage of research, it is ironic that such multiple considerations
often work in opposite directions. For instance, it is now a very common practice
(at least for large-scale comparative studies) to impose identical wordings and study
administrative procedures, yet imposing such restrictions does not necessarily yield
or aid meaning and conceptual equivalence across all contexts. Many of the large-
N, multilevel comparative studies that have been published to date are rather silent
about this issue in evaluating their findings due to the (largely) secondary-analysis
nature of the study. While this issue is arguably highly context- and research ques-
tion-specific, it is our observation that a more thorough and systematic evaluation
of this matter is needed.

In order to move the field forward, two additional aspects stand out. First, stan-
dardization of data collection and data sharing, both in terms of survey data, but
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even more so relating to detailed media content data must be addressed. If individ-
ual projects, for instance national election studies, were to adhere to standardized,
highly calibrated approaches to measure media use in their surveys and abide by
these approaches in consecutive waves, combining national surveys into compara-
tive data sets would offer a far greater potential beyond long-standing cross-national
survey projects. Also, the latter should invest more in listening to the needs of com-
munication scholars. Second, international cooperation now seems more and more
imperative, with funding opportunities not only for networking (such as in COST
action), but also for data collection. While there is still much to gain from large-
N, multilevel comparative communication research, as has become evident from the
review provided here, the road ahead is, at best, bumpy. Placing stronger emphasis
on both the theoretical need to invest in comparative studies in order to establish
the boundary of existing theorizing, in combination with establishing stronger in-
frastructures to enable this type of work to be done, would be needed in order to
advance the field of comparative communication.
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R. Schmitt-Beck

Politische Systeme und Wählerverhalten: eine Diskussion der
international vergleichenden Mehrebenenforschung

Zusammenfassung In den letzten zehn Jahren wurde eine beträchtliche Anzahl in-
ternational vergleichender Studien vorgelegt, die versuchen, durch komplexe Mehr-
ebenendesigns, welche Daten aus Bevölkerungsumfragen mit Systemattributen auf
Länderebene kombinieren, ein besseres Verständnis des Wählerverhaltens zu errei-
chen. Der Aufsatz stellt diese sich rasch entwickelnde Forschungslandschaft dar
und diskutiert ihre Erträge. Bislang standen zwei Fragen bei dieser Forschung im
Vordergrund: Welche Bedingungen fördern eine hohe und egalitäre, die Gleichheit
politischer Mitsprache sichernde Wahlbeteiligung? Welche Bedingungen begünsti-
gen Wahlentscheidungen, die mit den Interessen der Wähler in Einklang stehen, und
stärken dadurch die Rolle von Wahlen als Instrument, um die Verantwortlichkeit
von Parteien und Regierungen gegenüber den Wählern zu gewährleisten? Während
einige Studien durch verbesserte methodische Ansätze in erster Linie zur Konsoli-
dierung der international vergleichenden Wahlforschung beigetragen haben, zeigen
andere mit größerer Klarheit als frühere Untersuchungen, wie das individuelle Ent-
scheidungsverhalten bei Wahlen systematisch durch institutionelle sowie sozioöko-
nomische Merkmale von Länderkontexten beeinflusst wird. Ob und wie man wählt,
hängt entscheidend davon ab, wo man lebt – dies ist die starke Botschaft der interna-
tional vergleichenden Mehrebenenforschung zum Wählerverhalten. Indem sie wich-
tige Quellen der Heterogenität in der Entscheidungsfindung der Wähler identifiziert,
stellt sie die Homogenitätsannahme infrage, die seit Jahrzehnten ein Kennzeichnen
von Wahlstudien gewesen ist.

Schlüsselwörter International vergleichende Wahlforschung · Wahlstudien ·
Mehrebenenanalyse · Wahlbeteiligung · Wahlentscheidung

1 Introduction

All the world’s democracies are representative systems where governments are de-
termined by means of general elections at which parties and candidates compete
for citizens’ votes. In all countries, participating in the selection of leaders is the
most important way—and in some countries the only way—in which citizens can
directly and effectively influence the course of politics and public policies. Besides
referenda, elections are the sole event where democratic governance in a literal sense
manifests itself as “government by the people”. The fixed duration of electoral cy-
cles is to make sure that governance also fulfills the criteria of being “government
of” and “government for the people.” Because of this central role for democratic
politics, political scientists have always accorded special attention to elections.

Voting behavior has not been among the pioneer applications of the emerging
scholarly world of cross-nationally comparative research on how system attributes
affect individuals’ attitudes and behaviors. Compared to other areas of study in cit-
izen politics (Dalton 2014), such as political culture (Almond and Verba 1963) or
political participation (Barnes et al. 1979), electoral research took longer to move to-
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ward genuinely internationally comparative approaches (Schmitt-Beck 2015). This
can be explained to some extent by peculiarities of its object, which consists of
choices taking place according to their own national schedules and concerning en-
tities that, by definition, exist only in one country. However, after a somewhat late
start, the literature in this field has virtually “exploded in recent years” (Franklin
et al. 2014, p. 400).

This development was made possible by the emergence of a rich reservoir of
cross-national survey programs and the development of sophisticated statistical tools
for analyzing data that are hierarchically nested into two or more levels of obser-
vation, facilitated by the high level of intellectual integration of scholarship on
elections and spurred by recent improvements in the theoretical understanding of
the contextual embeddedness of political behavior. As a result, numerous studies
have been published during the past decade that applied techniques of multilevel
modeling to investigate voters’ turnout and decision-making. A significant body of
internationally comparative research has meanwhile been accumulated that seeks
a better understanding of electoral behavior by combining survey data on voters
with system-level data on their countries in complex multilevel designs.

The present paper attempts a state-of-the-art review of this rapidly evolving re-
search landscape. Since it needs to cover a lot of ground, its view on this landscape
must necessarily be a high-altitude view. The picture it paints is one of broad strokes
with little detail. The studies it covers are mainly guided by two questions: (i) Which
conditions promote turnout that is high and more egalitarian, thus giving citizens
an equal say in politics? And (ii) Which conditions promote electoral choices that
are in line with voters’ own interests, thus strengthening the role of elections as
instruments for holding governments to account? The knowledge generated during
the past decade has improved the scholarly understanding of the democratic role of
elections in several ways. To be sure, not all the results are substantively surprising.
Some studies primarily contribute to consolidating the field with more appropriate
methodological approaches. This is of course a welcome development. More ex-
citing are those studies that demonstrate in unprecedented clarity how individual
electoral behavior is moderated by institutional as well as socioeconomic features
of countries as contexts of voters. By identifying important sources of heterogene-
ity in voters’ decision-making, such studies profoundly question the homogeneity
assumption that has been a hallmark of electoral studies for decades (Rivers 1988).
The following review starts with a general discussion of the development, promises,
and achievements of cross-national multilevel research on electoral behavior. The
subsequent sections turn more specifically to the state of research on turnout and
voters’ decision-making.
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2 Cross-National Multilevel Research into Electoral Behavior: an
Emerging Field of Study

2.1 Towards Cross-National Multilevel Approaches in Electoral Research

Why are cross-nationally comparativemultilevel approaches an attractive perspective
for the study of electoral behavior? Turnout and vote choice are the main dependent
variables of research into citizens’ behavior at elections. Its main purpose is to
improve our understanding of the mechanisms by which these decisions come about.
Since these decisions are taken by individual voters and then aggregated into election
results according to the principle of “one person, one vote,” the micro level is the
appropriate level for approaching electoral behavior.

However, casting votes is a highly institutionalized form of political behavior.
First off, it presupposes the existence of two institutions: periodic competitive elec-
tions and the franchise. More importantly, by definition, it can only occur in ways
that are preconfigured by institutions. The most obvious ones are the institutional
architecture of systems of government that determine for which offices elections
are held in the first place; electoral laws that regulate the conditions under which
individuals are allowed to vote, how votes are cast, and how elective offices are
allocated on the basis of election outcomes; and party systems that structure the
supply of competitors among whom voters can choose (specifically on the latter, see
also Spies and Franzmann 2019 in this special issue). These and many other poten-
tially relevant institutional preconditions vary widely across the world’s democracies.
Therefore, it seems almost trivial to expect electoral behavior to depend heavily on
the institutional settings within which it takes place.

Nevertheless, although occasionally paying lip service to the institutional embed-
dedness of voting behavior, electoral studies have been dominated for most of their
history by single-country studies that worked with purely individualistic models of
turnout and vote choice. However, an awareness has grown during the past two
decades that this “aggregate-psychological” approach (Esser 1999, pp. 419–421)
can only provide an incomplete understanding. Conceiving of turnout and electoral
choice as micro-level phenomena pure and simple entails the risk of “individualistic
fallacies,” i. e., erroneous inferences from micro-analytical evidence to the level of
political systems (Scheuch 1969).

An important stimulus for this growing awareness of the relevance of contexts
came from studies of social network effects on individuals’ political behavior. They
challenged the notion of citizens as independent, autonomous actors, instead advo-
cating a perspective envisaging individuals as socially embedded and interdependent
(Eulau 1986; Huckfeldt and Sprague 1995). Echoing a classic but neglected motive
of sociological thinking (Esser 1999, pp. 415–462), proponents of this “social logic
of politics” (Zuckerman 2005) argued that in order to fully comprehend individ-
uals’ attitudes and behaviors, researchers need to take note of the experiences to
which these persons are exposed by their social environments. As an eye-opener,
this research contributed significantly to raising scholarly awareness of citizens be-
ing “nested” (Anderson 2009) within contexts of relevance for vote choice and
turnout (McClurg et al. 2017). However, its understanding of context is rather nar-
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row, restricted to the structuring of interactions within socio-spatially circumscribed
environments (Huckfeldt and Sprague 1995, p. 9).

Internationally comparative electoral research requires a wider conception of con-
text. To address not only the “social logic” but also what might be called the “insti-
tutional logic” of politics, the notion of context must be conceived in a more abstract
way, as encompassing social and spatial arenas of experience into which individuals
are embedded and that, by structuring opportunities and constraints, create expec-
tations and incentives for these individuals’ political behavior (Anderson 2007b,
2009; Dalton and Anderson 2011b; Friedrichs and Nonnenmacher 2014; Lubbers
and Sipma 2017; Schoen et al. 2017). As highlighted by Anderson (2009, p. 323),
this understanding nicely accommodates the notion of political institutions as for-
mally (or informally, for that matter) imposed constraints on human behavior. Cross-
nationally comparative research into voting behavior is thus by necessity primarily
interested in how political institutions influence people’s processes of deciding about
whether to vote and who to choose at an election. But to a lesser extent, it also takes
account of the potentially influential role of socioeconomic features of contexts. It
is thus located at the intersection of the study of political behavior and comparative
politics, promising new insights for both sub-disciplines of political science (Ander-
son 2009). Obviously, a multilevel perspective that simultaneously takes the micro
level of individual voters and the macro level of political systems into account is thus
the appropriate way to fully comprehend citizens’ behavior at elections.

While awareness of the contextual embeddedness of electoral behavior has thus
gradually been growing, methodological progress provided tools that made it possi-
ble to cash in on the promise of this new perspective. During the past two decades,
a veritable “globalization” of survey research (Heath et al. 2005; Norris 2009) has
turned a situation of scarcity of individual-level data into one of abundance (Kaase
2015). Since studying national elections in an internationally comparative framework
poses special challenges, it cannot come as a surprise that the pioneer project focused
instead on elections for a supranational legislative body: the European Parliament
(European Election Study, ESS). Heroic efforts were also undertaken to bring to
life hitherto latent potentials of existing national election studies by harmonizing
and pooling voter surveys from different countries (Thomassen 2005). Most impor-
tantly, since the mid-1990s, the Comparative Study of Electoral Systems (CSES) has
compiled a treasure trove of specially collected (post-election) survey data in about
60 countries (Klingemann 2009). The CSES quickly turned into the single most
important source of data for the cross-national study of electoral behavior.1

To be brought to fruition for cross-national comparisons that follow Przeworski
and Teune’s (1970, p. 8) maxim of replacing country names by variables, survey
data must be amended with macrodata on system attributes. While researchers some-
times use custom-tailored instruments especially designed for their research, most
studies rely on tried and tested standard indices taken from the toolbox that has been
developed in comparative politics in recent decades. Measures of features of party
systems, electoral systems, and governmental systems such as Laakso and Taages-
pera’s (1979) effective number of parties, Dalton’s (2008) index of party–system

1 All studies discussed in the next two sections are based on CSES data unless explicitly stated otherwise.

K



R. Schmitt-Beck

Table 1 Methodological details of most important studies: turnout

Study System variables Moderator
variables

Surveys (number
of countries)

Brockington (2009) Ideological spread of party system – CSES (28)

Chen (2011) Typology of electoral systems – CSES (~30)

Córdova and Rangel
(2017)

Compulsory voting Gender CSES (44)

Gallego (2010) Compulsory voting
Voter registration system
Effective number of parties

Education Pooled ESS and
CSES (28)

Gallego (2015) Compulsory voting
Ballot structure
Coalition governments
Media system classification
Public TV market share
Trade union density
Gini index

Education CSES (36)

Singh (2011) Proportionality of electoral system Left–right
proximity

CSES (19)

Singh (2015) Compulsory voting Age
Political knowl-
edge
Income
Efficacy
Partisanship

CSES (35)

Solt (2008) Gini index Income Pooled Euro-
barometer, ISSP,
CSES, and ESS
(23)

CSES Comparative Study of Electoral Systems, ESS European Social Survey, ISSP International Social
Survey Programme

polarization, Gallagher’s (1991) index of the disproportionality of electoral systems,
and Lijphart’s (1999) indices of majoritarian versus consensus democracy are widely
used in multilevel studies of electoral behavior. Tables 1 and 2 provide overviews
of the indicators used by the most important publications reviewed in the following
sections.

The concomitant development of sophisticated procedures for analyzing data that
are hierarchically nested into two or more levels of observation created the tools for
efficiently and adequately dealing with the statistical challenges posed by such data.
Although two-step approaches (Jusko and Shively 2005) and pooled interactive re-
gression analysis (Franzese 2005) found a fair number of applications, hierarchical
modeling (Steenbergen and Jones 2002; Lubbers and Sipma 2017; Schmidt-Catran
2019) has, over time, become the most widely used technique for cross-national
multilevel investigations of electoral behavior (see also Spies and Franzmann 2019).
This method is uniquely suited for dealing with two kinds of research questions:
whether and how properties of higher-level units, such as countries, influence the
means and distributions of individual-level dependent variables, over and beyond
the effects of persons’ own attributes (random intercept models in the language
of hierarchical modeling), and whether and how such higher-order phenomena af-
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Table 2 Methodological details of the most important studies: vote choice

Study System variables Moderator
variables

Surveys (number
of countries)

Vote for incumbent

Becher and Donnely
(2013)

Gross domestic product
Unemployment

– Pooled NES (18)

Fischer and Hobolt
(2010)

Coalition government Government
performance
evaluation

CSES (33)

Giger (2011) Clarity of responsibility
Campaign agenda

Government
performance
evaluation on
social policy

CSES (19)

Hellwig (2011) Distribution of government re-
sponsibility
Party system polarization

Government
performance
evaluation
Left–right
proximity

CSES (35)

Kayser and Peress
(2012)

Local and global Gross domestic
product
Local and global unemployment

– CSES (18)

Marinova (2016) Party instability Evaluations of
government
economic per-
formance

CSES (27)

Party choice

Duch and Stevenson
(2008)

Unemployment
Inflation
Gross domestic product
Trade openness
Size of state sector
Index of corporatism
Index of regulation density
Parliamentary vs. presidential
system

Parties’ share
of administra-
tive responsibil-
ity

Pooled NES (18)

Gingrich (2014) Welfare spending mix Left–right
proximity
Redistribution
preferences

CSES (21) and
ISSP (18)

Kedar (2009) Single-party cabinets
Effective number of parliamentary
parties
District size
Control over parliamentary
agenda

Left–right
proximity

Pooled CSES and
NES (13)

Klingemann and
Weßels (2009)

Index of differentiation of politi-
cal supply
Index of effectiveness of electoral
institutions

Left–right
proximity
Party-liking
Candidate-
liking

CSES (37)
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Table 2 (Continued)

Study System variables Moderator
variables

Surveys (number
of countries)

Kroh (2009) Effective number of parties in
parliament
Effective number of parties in
government
Party system polarization
Ideological concentration of par-
ties

Left–right
proximity
Political knowl-
edge

CSES (30)

Wagner (2013) Effective district size Left–right
proximity
Party size

CSES (35)

Weßels and Schmitt
(2014)

Consensus vs. majoritarian
democracy
Clarity of parties’ policy positions

Left–right
proximity

CSES (23)

Propensities to vote

Lachat (2008) Party system polarization Left–right
proximity
Political sophis-
tication
Partisanship

ESS (13)

Van der Brug et al.
(2007)

Unemployment
Inflation
GDP
Concentration of policymaking
responsibility
Consensus vs. majoritarian
democracy
Welfare type

Party attributes
(incumbency,
left–right, size)
Voter sophisti-
cation
Welfare depen-
dence
National elec-
toral cycle
Length of in-
cumbency

EES (15)

Other aspects of vote choice

Blais and Gschwend
(2011)

Disproportionality of electoral
system

Party size CSES (27)

Lau et al. (2014) Age of democracy
Density of media environment
Candidate vs. party vote in elec-
toral system
Effective number of parties
Polarization of party system
Clarity of responsibility

Age
Efficacy

CSES (35)

Singh (2010) District size
Ideological dispersion of parties
Effective number of parties
Compulsory voting
Freedom House political rights
and civil liberties score

– CSES (42)

Note: In most studies the number of system-level cases is larger than the number of countries because sev-
eral elections from the same countries are included and the models effectively operate on country-election
cases
CSES Comparative Study of Electoral Systems, ESS European Social Survey, NESNational Election Stud-
ies
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fect associations between micro-level variables in cross-level interactions (so-called
random slope models).

2.2 Analytical Promises

In an attempt to systematize the research agenda of comparative multilevel elec-
toral research, Anderson (2007b, pp. 594–597; 2009; Anderson and Dalton 2011)
suggested a typology of ways in which contextual conditions can affect individual-
level political behavior. He speaks of “direct effects” when political behavior is im-
mediately affected by contextual conditions, and of “indirect effects” when system
attributes affect some intervening variable, which in turn influences the behavior of
interest. These mediating factors may include beliefs and attitudes that lead to cer-
tain behaviors, but also meso-level phenomena such as parties’ differential responses
to varying contextual conditions, for instance styles of voter mobilization under dif-
ferent electoral systems. “Contingent effects” pertain to situations where the impact
of contextual conditions on political behavior is moderated by citizens’ personal
attributes, or where the effects of micro-level predictors on dependent variables are
strengthened or weakened by context-related attributes.

� From a methodological point of view, the notion of direct effects corresponds to
the logic of random intercept models. In electoral research, many recent analyses
of this type can in essence be qualified as sophisticated, methodologically sounder
replication studies. Although sample surveys have been the dominant source of
electoral data for half a century, macro analyses of aggregate data have remained
popular in some areas of electoral research. In particular, this concerns broadly
comparative studies of turnout that encompass large numbers of elections and
countries (for reviews see Cancela and Geys 2016; Stockemer 2017). Regarding
vote choice, aggregate data have traditionally played a prominent role in the eco-
nomic voting literature (Lewis-Beck and Stegmaier 2000). Both fields share an
early interest in institutional effects on electoral behavior. In addition, economic
voting is concerned with the electoral implications of a phenomenon that by its
nature is a constant at any single election, and thus not readily amenable to survey
studies: the state of the economy. Hence, for lack of alternatives, aggregate data
analysis appeared the most appropriate way to go.
Studies of this kind obviously run the risk of falling into the trap of the ecological
fallacy, that is drawing erroneous inferences from aggregate to individual-level re-
lationships (Goodman 1953). Against this background, multilevel methods offer
the unmistakable advantage of modeling the assumed processes of electoral de-
cision-making in methodologically sound ways. Accordingly, much of the multi-
level research that has been carried out does not necessarily aim to unearth innova-
tive findings, but rather to validate known findings from extant macro research by
using more adequate methods. This literature is not necessarily a constant source
of surprises, but it places existing knowledge on firmer ground.

� The notion of direct effects is arguably an artificial one. Referring to the meta-the-
oretical maxims of methodological individualism, it can be argued that all effects
of contextual conditions on individuals’ electoral behavior are necessarily medi-
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ated by individual perceptions, beliefs, and attitudes (Coleman 1990, pp. 1–23).
From that perspective, demonstrating direct effects of contextual conditions on
individual behavior amounts to an incomplete modeling of indirect effects that
skips the mediating factors. This is illustrated by research on turnout. It is often
hypothesized that contextual conditions, such as registration laws, influence vot-
ers’ likelihood to participate in elections by increasing or decreasing the effort
associated with the act of voting (see below). Such macro-micro-micro chains of
mediation are, however, typically theorized, but not demonstrated. Hence, much of
the literature suffers from a rather wide gap between the theoretical propositions
tested and the actual modeling of the surmised processes.
It can be argued that such mechanisms can in principle always be demonstrated,
although it requires the right data and adequate modeling tools. Ambitious stud-
ies that move beyond demonstrating direct effects and aim to clarify processes of
mediation, thus demonstrating how direct effects are, in essence, indirect effects,
are still rare. This may have something to do with problems relating to data avail-
ability, especially the scarcity of individual-level indicators of the effort involved
in voting, but also the methodological challenges posed by analyses of this kind.
Such research ideally requires methods that make it possible to decompose the to-
tal effect of a macro predictor on the final outcome variable into a mediation effect
that runs through a micro-level variable which intervenes between the macro phe-
nomenon in question and the outcome variable, and a direct effect of the macro
predictor on the individual-level outcome variable that captures other intervening
mechanisms (Becher and Donnelly 2013).

� Investigations of contingent effects are concerned with cross-level interactions.
Most turnout studies of this type refer to the well-known problem of socioeconom-
ically unequal participation (Verba and Nie 1972). They enquire as to whether,
and if so how, contextual conditions open or close gaps in turnout between so-
cial groups, thereby increasing or decreasing the extent to which social inequality
translates into political inequality (Gallego 2015). In studies of vote choice, con-
tingent effects are not a sideline, but constitute the dominant phenomenon of in-
terest. Most cross-national multilevel studies of electoral choice are not interested
in explaining the outcome variable itself, but in how voters reach these decisions.
This literature is primarily concerned with establishing whether and how the extent
to which voters refer to certain values, attitudes, or beliefs depends on contextual
conditions (Klingemann and Weßels 2009). In essence, these studies explore ran-
dom slopes between known predictors of vote choice and the resulting decisions.
They show how system characteristics strengthen or attenuate the relevance of
factors whose universal importance for voting decisions, on the not very reliable
basis of single-country research, is often too easily taken for granted.
This line of research implies a completely new way of thinking about electoral
behavior, and has major potential for breaking entirely new ground. Ultimately,
it is concerned with the question of whether voters in different systems construct
their electoral choices in ways that are similar, regardless of context, or that are
different. It can thus be seen as a potentially particularly consequential contribu-
tion toward overcoming the homogeneity assumption that was a hallmark of elec-
toral research for decades. Whereas this conception rests on the (rarely explicated)
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premise that one and the same model explains voters’ choices under all circum-
stances, even personally and contextually widely divergent ones, the heterogeneity
perspective claims that different voters may rely on different calculi to help them
make up their minds. The discipline’s homogeneity premise was first challenged
by Rivers (1988), but this move has found only limited resonance so far. It mainly
inspired research into the moderating role of political sophistication, which often
found voters who had little political understanding relying on less complex deci-
sion calculi than voters who were more knowledgeable and interested (Blumen-
stiel 2016). Cross-national multilevel research adds a fundamentally new angle to
this line of reasoning by investigating how institutional or other contextual cir-
cumstances affect the considerations on which voters rely when making up their
minds. It has a profound potential to undermine the field’s widespread reliance on
the “one-equation-fits-all” assumption by demonstrating how differing contextual
conditions give rise in systematic ways to variations in voters’ calculi of choice.

3 Turnout

The most influential theories used to explain turnout are the “calculus of voting”
(Downs 1957; Riker and Ordeshook 1968) and the “civic voluntarism” model (Verba
et al. 1995). According to these views, voters can be induced to go to the polling
stations by instrumental motives concerning the benefits expected from future gov-
ernments’ policies and by expressive motives that relate to the act of voting itself.
The calculus of voting in particular also draws attention to the fact that voting is
costly, for instance because obtaining and processing relevant information requires
time, effort, and cognitive capacity. Correspondingly, factors such as partisanship,
political interest and knowledge, internal and external efficacy, as well as voters’
sense of civic duty and political support, but also distrust and cynicism, are im-
portant predictors of turnout at the individual level. These factors mediate the role
of differences in voters’ endowment with socioeconomic resources to some extent.
Correspondingly, a person is more likely to vote if she or he is sufficiently motivated,
but also sufficiently competent to make up her or his mind and reach a meaningful
choice, as well as to cope with the practical requirements and challenges of actually
casting her or his vote.

Citizens’ active engagement and political equality are two core elements of
democracy (Dahl 1998). From a normative point of view, it is therefore desirable
that turnout be high and egalitarian. Against this background, contextual studies can
be seen as an attempt to understand which institutional as well as social conditions
are conducive or detrimental to achieving these goals. Even the most basic electoral
statistics unequivocally show that aggregate levels of turnout differ hugely across
countries. Macro studies indicate that this variation is closely related to institutional
as well as socioeconomic differences between countries (Cancela and Geys 2016;
Stockemer 2017). These contextual conditions may theoretically influence turnout
in two ways. First, they may determine whether the act of voting can be executed
rather conveniently and thus at little cost, or whether it is difficult and thus more
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costly, with regard to both aspects of voting—deciding which party or candidate
to support, and registering this choice in the formally required way (Gallego 2015;
Wass and Blais 2017). Second, contextual characteristics may also have an im-
pact on the motivational components of voters’ turnout calculus, thus increasing or
decreasing the intensity of their involvement in an election. Cross-nationally com-
parative multilevel research seeks to discern, by applying more appropriate methods
than aggregate studies do, whether and in what ways this is the case. They clearly
move beyond what aggregate studies could deliver by demonstrating how contex-
tual conditions interact with voters’ attributes in order to increase or decrease their
likelihood to vote.

3.1 Effects of Institutional Contexts

Regulations that govern how elections are to be conducted are of obvious importance
for voters’ decisions to vote or abstain. To expect compulsory voting to boost turnout
seems almost tautological. However, studies not only demonstrate that individual
citizens’ likelihood to vote is indeed higher in countries where they are legally
required to do so, but also that the specific arrangement of compulsory voting
makes a difference (Singh 2015). When voting is not only mandatory, but not voting
is indeed subject to sanctions, turnout is further increased. Moreover, it is then also
less dependent on factors such as income, political savvy, efficacy, or partisanship.
In a similar vein, according to a study using EES data, compulsory voting mutes the
impact of political interest on turnout (Söderlund et al. 2011). Research by Gallego
(2010) and by Córdova and Rangel (2017) demonstrates that compulsory voting,
especially when subject to sanctions, helps close the gender and education gaps
in turnout by particularly strongly increasing the likelihood that women and less
well-educated persons will vote. All in all, the findings suggest that when voting is
enforced, thus rendering abstention costly, the voting population corresponds more
closely to the electorate at large (Singh 2015).

A key attribute of electoral systems is their proportionality, that is the extent to
which the mode by which they transform votes into parliamentary seats mirrors or
distorts the vote shares obtained by the parties. Karp and Banducci (2008) confirm
findings from macro studies that proportional representation (PR) systems are more
conducive to turnout than plurality or majority systems are. Their findings suggest
that this effect is mediated through voters’ motivations: PR systems appear to exert
a positive influence on partisanship and efficacy. Moreover, it is assumed, although
not shown, that PR incentivizes parties to campaign, which in turn may mobilize
voters. More recent studies offer more convincing tests of both attitudinal mediation
and moderation. Singh (2011) for instance looks at how the disproportionality of
electoral systems curbs the effect of benefits generated from left–right proximity on
turnout. He finds that this association only emerges when voting takes place under
PR. Fisher et al. (2008) observe that under PR, political knowledge is less relevant
for turnout than under a plurality system. According to Blais et al. (2014), PR
systems enhance turnout via the feeling of being represented by a party. Chen (2011)
also claims that the effect of electoral systems works through voters’ motivations,
although in a complex way mediated through party systems. Since PR stimulates
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centrifugal political competition among a larger number of parties, voters are more
highly motivated to use their votes not only to improve the electoral prospects of
parties to which they feel close, but also to fend off the threat posed by parties that
are very distant and thus seen as disagreeable.

Other studies concentrate more directly on features of party systems, that is the
supply of alternatives between which voters can choose. To some extent, party
systems are the outcomes of electoral systems, but they nonetheless unfold their
own effects. Proportional electoral systems presumably give rise to larger party
systems (Duverger 1959). Remarkably, while PR systems appear to boost turnout,
larger numbers of parties have been found to depress turnout, presumably because
having a wider range of choices makes voting more difficult and thus costly (e.g.,
Gallego 2010). Having said that, when the polarization of ideological competition
is also taken into account, the picture becomes more complex. Brockington (2009)
shows that turnout is increased if the electorally viable parties are spread more
broadly across the left–right spectrum. He argues that if left–right polarization is
more intense, and the various parties’ positions therefore more distinct, more voters
can find an ideologically proximate party that corresponds closely to their interests.
This in turn is presumed to strengthen their motivation to vote. Polarization also has
contingent effects. It appears to primarily increase the turnout motivation of more
sophisticated voters (Moral 2017). Furthermore, it has been found to increase turnout
among those who believe that elections make a difference to policy outcomes, but
to depress it among those that see relatively little meaning in elections (Kittilson
and Anderson 2011).

Focusing on differences in education, Gallego (2010, 2015) is more broadly inter-
ested in how the institutionally induced difficulty of voting affects the consequences
of status inequality for turnout. She reconfirms not only that the turnout gap shrinks
when the effective number of parties is smaller, but also demonstrates that similar
effects occur when simpler types of ballots are used (such as closed lists instead of
procedures that allow preferential voting), when registration is automatic instead of
self-initiated and voluntary, when governments are not fragmented, i. e., formed by
single parties and not by coalitions, and when media systems entail a strong public
service component and thus offer a richer supply of political information.

3.2 Effects of Socioeconomic Contexts

Some studies were also interested in the effects of social inequality at the societal
level. Combining Gini coefficients obtained from the Luxemburg Income Study
(LIS) with survey data from different sources (besides the CSES also the WVS
and pooled national election studies), several studies unanimously demonstrate that
income inequality depresses turnout. Their findings are, however, mixed with regard
to whether this especially affects persons towards the lower end of the income
scale (Jensen and Jespersen 2017; Solt 2008) or impacts on lower- and higher-
income individuals to an equal degree (Beramendi and Anderson 2008; Gallego
2015). Some studies try to assess whether mobilization through traditional working-
class organizations such as trade unions and leftist parties may balance out the
participatory disadvantages faced by citizens on a lower income. Gallego (2015)
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finds no indication that such targeted mobilization takes place, whereas Anderson
and Beramendi (2012) suggest that the particular vulnerability of citizens on a lower
income to aggregate income inequality might be attenuated by special mobilization
efforts undertaken by parties of the left, but only when these parties have an incentive
to engage in such activities. This, in turn, is only the case when they face competition
from other left-leaning parties.

4 Vote Choice

As an object of study, vote choice is more challenging than turnout because re-
searchers need to deal with the problem that their dependent variable concerns
objects that are by definition nation specific. The candidates or parties that compete
for citizens’ votes are singular. They exist only in one country, but not in others.
Comparative studies therefore need to move up to a more abstract level of analysis
where parties’ or candidates’ “proper names” no longer occur (see also Spies and
Franzmann 2019 in this special issue). One way to achieve this is to sort parties into
generic categories that are meaningful across all the countries under study (Sartori
1970). One example is the distinction between incumbent and opposition parties,
typically used by studies of retrospective performance voting (see Sect. 4.1). Sort-
ing parties into those that formally participate in governments and those that do not
poses no major problems of cross-national equivalence. Assigning parties to party
families is another possible strategy, thus far mainly utilized by analyses of voting
for right-wing extremist parties (e.g., Arzheimer 2009). Another strategy employed
to achieve a more general perspective is stacking the data according to the logic
of discrete-choice modeling, that is by moving from the level of respondents to
the level of parties within respondents. This also eliminates the idiosyncrasies of
individual parties from the analysis, but it adds considerable complexity because the
number of analytical levels is increased (e.g., van der Brug et al. 2007).

Cross-national multilevel research into electoral choices has thus far focused pri-
marily on the mechanism leading to these decisions. Most studies are not interested
in explaining the outcome variable itself, but in how context conditions moderate
the “calculus” through which voters reach their decisions. Exceptions are studies
of partisanship (Singh and Thornton 2013; Lupu 2015), right-wing voting (e.g.,
Arzheimer 2009), or electoral volatility (Dejaeghere and Dassonneville 2017). The
bulk of the research aims at disentangling whether and how the importance of certain
predictors of vote choice varies depending on contextual conditions (Klingemann
and Weßels 2009). From a methodological point of view, the main objects of these
studies are random slopes in models of vote choice and cross-level interactions that
might explain variations of effect sizes across contexts.2 Of the considerable vari-
ety of factors contained in the “funnel of causality” that is commonly accepted as
a heuristic overarching model for understanding vote choice (Campbell et al. 1960,

2 Some studies transform this random slope problem into a random intercept problem by using as depen-
dent variables not vote choice itself, but marker variables that indicate how it relates to the predictor of
interest (see, e. g., Singh 2010).
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pp. 24–32; Miller and Shanks 1996, pp. 190–193), only a small subset has been
more thoroughly investigated so far. How contextual attributes condition the effects
of other factors, such as social structure (Magalhães 2014) or candidates (Klinge-
mann and Weßels 2009; Curtice and Lisi 2015), has been explored only sporadically.
Others, such as most notably partisanship, have been completely neglected; whether
and how the electoral role of this crucial predictor of voting varies according to
system attributes has not yet been studied in a proper multilevel setup.

Two areas stand out as particularly productive in the study of contextual effects on
how people vote: performance voting and left–right voting according to the spatial
logic (see Spies and Franzmann 2019 in this issue for a discussion from the point of
view of theories of party competition). As with research into turnout, this literature
also has a normative connotation—it is concerned about whether and under which
conditions elections can fulfill their function as instruments for holding governments
to account for their actions. Electoral accountability means that “[e]lections make
politicians pay attention to what the public wants and reflect public demands in
their policies and performance” (Franklin et al. 2014, p. 399). This presupposes
as a necessary, but not sufficient, condition that voters’ choices should reflect their
policy preferences and performance assessments (Ashworth 2012). Whether and to
what degree this is the case depends on contextual circumstances, often in interaction
with voters’ personal attributes—that is the main outcome of this research. The same
theme is raised in a more comprehensive way by research into “correct” voting,
which also appears highly sensitive to context.

4.1 Performance Voting

An important approach to explaining electoral choices conceives of voters as sanc-
tioning agencies (Healy and Malhotra 2013). It interprets vote choices as constituting
referenda on the achievements of incumbent governments, assuming that when at
the polls, voters look back at the incumbents’ performance and decide according to
whether they like or dislike what they see. Voting thus functions according to a basic
reward–punishment mechanism. Voters hold governments liable for the conditions
experienced under their leadership, rewarding them if they were good or punishing
them (by “throwing the rascals out”) if they were bad—a view that has important
normative implications because it embodies the idea that come election time, voters
retrospectively hold governments to account for their accomplishments in office.

4.1.1 Economic Voting

By far the most thoroughly investigated manifestation of performance-based elec-
toral choice is economic voting. Traditionally being “the branch of voting studies
most deeply engaged in cross-national research” (van der Brug et al. 2007, p. 16),
it offered particularly fertile ground for the recent surge of interest in cross-national
multilevel research. Since economic conditions are a macro phenomenon that varies
only between countries or within countries across elections but is a constant at each
election within a country, the study of economic voting gravitated quite naturally
towards comparative approaches using aggregate data. These macro studies have
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generated some, albeit seemingly somewhat shaky, evidence for the hypothesized
basic reward–punishment mechanism. Micro-level studies based on election surveys
also provided some support for this idea, even though it was also not very robust
(Duch and Stevenson 2008, pp. 24–27) and came at the cost of a major compro-
mise: to be amenable to micro-level research, the real economy had to be replaced
by voters’ economic perceptions. This raises problems of validity since it is unclear
to which aspects of the economy respondents refer when they answer these ques-
tions, as well as problems of endogeneity because their answers might be biased by
political preferences (Evans and Andersen 2006). All in all, this research indicates
that there might be something to the hypothesized reward–punishment mechanism,
although with considerable variation across countries. Against this background, mul-
tilevel studies combining cross-national survey data with macro indicators have the
potential to break new ground in a variety of ways. In the same way as conventional
survey studies, they make it possible to model vote choice at the micro level where
it occurs. At the same time, they offer more valid insights by investigating the pre-
dictive power of objective economic conditions as well as their mediation through
economic perceptions. In addition, they are ideally suited to model the conditioning
impact of institutional settings on economic voting.

The relevance of institutional contexts for economic voting was first highlighted
by Powell and Whitten (1993). Their macro analysis strongly suggests that the
reward–punishment mechanism is not universal, but strongly contingent on coun-
tries’ institutional makeup. The key concept here is “clarity of responsibility,” and
the basic intuition is that voters can mete out rewards or punishments only if it is
sufficiently clear who is actually to blame for the conditions that they experience.
Generally speaking, this is easier if responsibility for policy-making is concentrated
instead of fragmented or divided. If institutional circumstances blur responsibility, it
is hard for voters to identify the proper target for their satisfaction or dissatisfaction,
so that they cannot decide who to reward or punish (Anderson 2007a). “Horizontal”
responsibility is, for instance, less clear if a government is not made up of just
one party, but of a coalition of several parties, if parties are not very cohesive and
disciplined, or if legislative power is not concentrated in one powerful parliamen-
tary chamber, but distributed more evenly in a bicameral system. Likewise, regional
decentralization in systems of multilevel governance dissipates “vertical” responsi-
bility. Obviously, integrating micro- and macro-level data in a multilevel design is
the appropriate strategy to test such hypotheses.

In a comprehensive study based on pooled EES data collected in fifteen coun-
tries in the course of three European elections, van der Brug et al. (2007) evaluate
the basic reward–punishment hypothesis as well as a range of supplementary hy-
potheses on conditioning factors. Combining three levels of analysis (voters, par-
ties, countries), they investigate how changes in three indicators of macroeconomic
performance (unemployment; inflation; gross domestic product, GDP) influence in-
dividual voters’ party preferences and, mediated through these, how they impact on
electoral choices. The study confirms that objective economic conditions do indeed
affect governing parties’ electoral prospects. Its test of the clarity hypothesis yields
quite complex results. Using Powell and Whitten’s (1993) index of horizontal clar-
ity of responsibility, it is found “that economic voting as traditionally formulated
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does not exist in low-clarity countries” (van der Brug et al. 2007, p. 173). Where
governmental responsibility is clear, governments are held to account for how the
economy developed under their leadership (although in quite complex patterns that
are jointly conditioned by the governing parties’ ideological profiles and sizes as
well as dimensions of the economy). Under conditions of low clarity, by contrast,
voters appear to think forward rather than backward. In a situation where it is hard
to attribute past experiences to a specific party, they seem not to care so much about
who governed than about what can be expected from the competing parties’ future
policies, with a specific focus on the large parties, given that they are presumably
more influential.

An even more ambitious study by Duch and Stevenson (2008) starts from the
premise that voters are instrumentally rational and offers a more sophisticated ex-
planation of economic voting than the conventional, purely backward-oriented re-
ward–punishment model. According to the proposed “competence theory” of eco-
nomic voting, voters use retrospective information about macroeconomic develop-
ments not in order to sanction governing parties for their past performance, but to
assess their competence to perform well in the future, out of a desire to choose the
most capable economic manager for the next government. Micro-level analyses of
data from 163 surveys conducted in 18 Western democracies again confirm that the
magnitude of the economic vote differs widely between countries, as well as within
them. The authors’ theory predicts this variation to be a result of features of eco-
nomic and political contexts that affect the amount of control that elected decision-
makers can exert over the economy, relative to the amount of control exerted by
agencies outside the realm of a country’s electoral politics. Voters are assumed to
be aware that in a globalized world, economic developments are not fully under
the control of national governments, and to therefore discount that part of eco-
nomic development which is not attributable to their governments’ actions. When
choosing a party, voters are thus expected to respond to the economy only to the
extent to which its development can be attributed to the government, and not to
developments beyond its control. In line with these expectations, it is demonstrated
that the intensity of economic voting is decreased in open economies whose GDP
heavily depends on international trade. To counter adverse effects of international
trade dependency, open economies often adopt institutional and policy strategies that
lead to an expansion of the state sector. These policies lead to a relative increase in
the number of non-elected agencies, and thus can also be expected to decrease the
strength of economic voting. This is shown using various indicators of an expan-
sive state sector (public expenditure quota, indices of corporatism, and the extent of
government economic regulation). Economic globalization thus diminishes the role
of the economy for governments’ electoral accountability not only directly, but also
indirectly, mediated through governments’ domestic responses.

Looking at effects of institutional features of context, the study offers further
support for the idea that the manner in which responsibility for policy-making at
the time of an election is distributed across parties matters for economic voting.
However, in line with the proposed competence theory, the theoretical explanation
offered for this phenomenon again differs from the conventional understanding.
According to the authors, it is not the difficulty to attribute responsibility under
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constellations of dispersed authority that depresses the amount of economic voting,
but an adjustment of the degree to which voters base their party choices on economic
considerations to the relative power exerted by the chosen parties, which may be
small or large, depending on institutional conditions and the parties’ competitive
standing. Accordingly, the strength of economic voting is responsive in a number
of ways to the amount of concentration or diffusion of governmental power within
a system. Confirming findings from other studies, the importance of the economy
for vote choices overall is found to increase if governmental responsibility is more
highly concentrated. More specifically, in presidential systems, economic voting is
stronger when the president’s party controls parliament than it is under a divided
government. In parliamentary systems, it makes a difference whether a government
consists of a single party or of several coalition parties, and whether or not it
controls the majority of seats. In addition, economic voting for a party increases
with its share of cabinet seats, and it is comparatively stronger for the party of the
head of government, as well as for the party of the minister of finance. Moreover, the
economy’s influence on the vote is greatest when the leading party of the incumbent
government is a competitive—but not certain—aspirant to the leadership of the next
government. Both certain re-election and certain loss of office depress economic
voting. This suggests that economic voters indeed, as hypothesized, not only look
backward, but also forward, at least when the election appears to be contested.

Subsequent research has added important details to these findings. Using the
same dataset and applying an advanced multilevel technique of mediation analysis,
Becher and Donnelly (2013) demonstrate that the influence of the real economy on
the vote is indeed mediated in its entirety (GDP change), or at least to a substan-
tial extent (unemployment change), by economic perceptions, something that has
appeared doubtful in the light of previous criticism of these measures as being am-
biguous and potentially endogenous to the vote. Kayser and Peress (2012) provide
direct evidence of the “benchmarking” mechanism of economic assessments. For
GDP change, they show that economic voting responds to the positive or negative
deviation of a country’s economic development from the global trajectory of the
economy. Additional analyses by the same authors suggest that the news media are
indeed the source of the quite sophisticated information needed for such a calculus
of choice. Also claiming that voters infer a government’s future capacity to de-
liver desirable economic outcomes from retrospective evaluations, Marinova (2016,
pp. 83–101) shows that party system instability is another important moderator of
economic voting. When the parties that compete at subsequent elections undergo
abrupt organizational changes, fusing, splitting, emerging, or disappearing between
one election and the next, voters cannot use past experience as a heuristic to predict
the future. As a consequence, the reward–punishment mechanism is undermined.

4.1.2 Other Forms of Performance Voting

While the bulk of comparative multilevel research on performance-based voting
is concerned with the economy, some studies also apply broader or completely
different perspectives. Using EES data, Hellwig (2015, pp. 76–95) finds that global-
ization diminishes the intensity of economic voting, but in a compensatory way, at
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the same time strengthens the electoral impact of other dimensions of governments’
performance, such as healthcare and immigration. Giger (2011) is more specifically
interested in social policy. Exploring the electoral consequences of welfare retrench-
ment, she finds welfare cutbacks leading to more negative ratings of governmental
performance on social policy, and these ratings in turn decrease the likelihood of
voting for an incumbent party. Since welfare policies are constants in elections,
this association can only be detected by multilevel modeling. However, while this
kind of performance voting appears not to be similarly pronounced in all countries,
its cross-country variation is not a function of the various governments’ clarity of
responsibility.

Other studies of the role of the clarity of responsibility for performance voting
resort to a more general perspective. Rather than focusing on voters’ reactions to
government activities in defined areas of public policy, they are interested in general
performance voting. Fisher and Hobolt (2010), for instance, show that global perfor-
mance judgments on incumbent governments affect votes for government parties less
pronouncedly for coalition governments than they do for single-party governments.
Among coalition governments, furthermore, the strength of performance voting de-
clines as the number of member parties increases. Hellwig (2011) studies the same
association in conjunction with a broader set of contextual features, and obtains
partly similar results. He finds performance voting to be strengthened if admin-
istrative responsibility is concentrated on a smaller number of parties. Moreover,
performance judgments also affect electoral choices more strongly in highly polar-
ized party systems where the electoral alternatives supplied by the party system can
be more easily distinguished in terms of their policy positions.

4.2 Left–Right Voting

The proximity model of vote choice originates from Downs’ (1957) seminal the-
ory of policy-oriented instrumental voting. According to this view, voters choose
prospectively and use their votes rationally, in order to maximize their benefit from
the work done by the next government. In other words, “voters use parties as instru-
ments to attain their preferred policy” (Kedar 2009, p. 94). By voting for a particular
party or candidate, they seek to contribute to installing a government that in turn
can be expected to deliver policies that correspond as closely as possible to their
policy preferences. To study this mechanism, comparative research commonly refers
to the left–right dimension, conceived as a “super issue” that encapsulates a broad
range of more specific issues and policy concerns (Mair 2007, p. 212). This makes
it possible to circumnavigate the potentially intractable problem of how to establish
the equivalence of specific policy issues across countries (as well as across elections
within the same country). That the left–right dimension is meaningful in most of the
world’s democracies and that the left–right scale can therefore be used as a measure-
ment tool in cross-national research has been demonstrated repeatedly. Most studies
conceive of left–right voting as choices based on simple proximity, the expectation
being that voters should pick the party whose left–right position is closest to their
own ideal point. A range of methods are available to establish parties’ left–right
positions, including perceptions as registered by surveys of voters, political elites,
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or experts, and content analyses of party or media sources (see Spies and Franzmann
2019 in this issue for a detailed discussion).

Many comparative studies of left–right voting start from the normative premise
that proximity voting on left–right terms is a desirable mode of choosing at elec-
tions, since it has a clear relationship to political accountability, encapsulated in the
normative model of responsible party government (see, e.g., Weßels and Schmitt
2008, 2014). According to this notion, a functioning system of political representa-
tion requires parties to offer meaningful choices in terms of distinct policy profiles.
They are elected on the basis of these offers’ fit to their voters’ policy preferences,
and then expected to translate these programs into actual policies (Franklin et al.
2014). Comparative research is interested in how institutional contexts affect voters’
ability to turn their left–right positions into choices that best suit their policy pref-
erences. This concerns not only the process of comparing voters’ own ideal points
with the positions of the parties, although this is a sine qua non for left–right-based
voting. Under certain institutionally defined circumstances, it may indeed appear
more rational in terms of expected policy outcomes to choose not the closest party,
but a more distant one. Examples are the notions of “strategic” and “compensatory”
voting.

4.2.1 Information Effects on Proximity Voting

Since the mechanism of electoral choice implied in a spatial model of left–right
voting requires a substantial amount of information and processing skills on the
part of voters, it is considered to be cognitively rather demanding. Many studies
are therefore concerned with the question of whether and how it is made easier
or harder by contextual conditions. Particular interest attaches to features of party
systems, most notably their complexity and cognitive manageability (Kroh 2009;
Singh 2010), drawing on the general assumption that a highly structured supply
with distinctly profiled electoral alternatives makes proximity voting more feasible.

Weßels and Schmitt (2008), for instance, hypothesize that voters can only rely on
distances between their own policy preferences and parties’ offers when the party
system is sufficiently differentiated to offer real choices in terms of a broad range of
distinct offers. Confirming this reasoning, their study shows that left–right proximity
is more closely associated with vote choices in systems where the effective number
of parliamentary parties is larger (see also Singh 2010; contradictory findings are
presented by Kroh 2009), whose party systems cover a wider range of the left–right
spectrum, and where parties are sufficiently distant from one another to indicate
clear policy profiles. A follow-up study that measures the clarity of parties’ policy
profiles more directly by means of the association between the content of parties’
election platforms and parties’ perceived left–right positions confirms that left–right
proximity voting is promoted by the clarity of parties’ policy positions (Weßels and
Schmitt 2014). Kroh (2009) arrives at the same conclusion using a measure building
on the clarity of parties’ left–right positions as perceived by voters.

A similar story is told by analyses which explore the impact of party system
polarization on the strength of left–right voting (Dalton 2011; Kroh 2009; Lachat
2008). Using EES data, Lachat (2008) furthermore shows that voters with lower and
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higher motivation and cognitive skills do not profit from this variation in context to
the same extent. More polarized party systems increase the likelihood of resorting
to this type of decision-making especially among more sophisticated voters. Kroh
(2009) likewise finds party polarization to enhance left–right voting. Another way
the party system can become cognitively more manageable for voters is the ordering
of parties in standing clusters as it happens in systems with frequent coalition gov-
ernments; accordingly, the effective number of parties in government has a positive
effect on left–right voting (Kroh 2009). Singh (2010) shows that the dimensionality
underlying voters’ evaluations of the competing parties is another layer of party-sys-
tem complexity that affects the likelihood of left–right voting. The more dimensions
structure party competition, the more proximity voting is impeded.

Gingrich (2014) offers yet another take on the translation of left–right positions
into party choices. She interprets the left–right dimension rather specifically as an
indicator of redistributional and social policy preferences, and shows that voters’
propensity to permit these preferences to guide their electoral choices is a function
of the informational structure of the welfare state. According to her reasoning, direct
transfers are more informative about what the welfare state does because voters can
experience them immediately and easily attribute them to their source, whereas
indirect benefits such as tax breaks are much more opaque. Consequently, the study
shows that the effect of left–right proximity on vote choice is stronger the more
pronounced direct transfers are within a country’s welfare mix, presumably because
it is easier for voters to connect their policy preferences to the parties that compete
for their votes when the welfare state is more visible.

4.2.2 “Strategic” and “Compensatory” Voting

The relevance of proximity voting is also a function of institutional arrangements
that affect how votes are translated into seats, and seats into governmental power.
As a consequence, simple proximity voting, i.e., “sincerely” voting for the closest
party (Gschwend 2009, p. 290), is not always the instrumentally most rational choice
for voters that seek to maximize electoral utility. Depending on circumstances, it
may indeed be more rational to choose a more distant party. Voters acting this way
may be motivated by a desire to weaken the least-liked party’s electoral prospects
or more simply by a desire to obtain representation in parliament.

The notion of “strategic” voting is directly concerned with effects of electoral
systems. It rests on the assumption that voters do not want to “waste their votes” by
choosing parties or candidates that appear unviable at the election, and therefore shift
to less preferred alternatives if these have better chances of electoral success. When
choosing strategically, a voter takes two ingredients into account: a personal ranking
of parties according to their preferableness on policy terms, and expectations about
the outcome of the election. Blais and Gschwend (2011) analyze strategic defection
from voters’ most preferred parties at parliamentary elections. Context is found
to matter in one very specific, though highly plausible way. The degree to which
electoral systems distort the translation of the distribution of votes into parliamentary
seat shares in favor of large parties interacts with the size of parties that would be
the objects of sincere votes if voters had not chosen strategically: The stronger the
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disproportionality induced by the electoral system, the greater the likelihood that
voters desert smaller parties. Wagner (2013) rephrases Duverger’s (1959) famous
claim that voters tend to small parties under majoritarian electoral systems into
a testable macro-micro theory. He shows that ideological voting is moderated by
strategic considerations based on the relationship between a preferred party’s size
and the effective threshold for gaining entry into parliament that is jointly defined
by two components of electoral systems: district magnitudes and legal thresholds.
Votes for smaller parties are typically sincerely ideological, whereas votes for larger
parties contain a mix of sincere and strategic motives, the latter resulting from voters
that defect from small parties to avoid the danger of wasting their votes. This pattern
is found to be most pronounced in unitary political systems, whereas the institutional
complexity induced by the multilevel politics of federal systems appears to weaken
the impact of strategic considerations.

Whereas strategic voting is merely seat-maximizing (Wagner 2013, p. 93), com-
pensatory voting is policy-maximizing, and takes the entire distance between votes
and policy outcomes into account. According to Kedar (2009, pp. 65–101), voters
are conscious that institutional arrangements mediate between parties’ policy pro-
grams and the actual policies to be expected from them when they get the chance
to govern. While majoritarian systems concentrate power, and therefore allow for
a direct translation of voters’ choices into governmental power, the connection is
diluted in systems whose institutions disperse the power to determine policy out-
comes among many actors, so that no single actor can be expected to push through
its policy program in an unfettered way. Policy outcomes will instead result from
bargaining processes, and therefore take the form of compromises between several
parties. This means that eventual policies will typically deviate from the parties’
promises. According to Kedar’s theory, voters may respond to this weakening of the
link between party platforms and actual policies by means of compensatory voting.
They choose parties whose positions deviate from those of the most proximate par-
ties and are typically more extreme than their own positions. The rationale behind
such a choice is that these more extreme parties may serve as effective counter-
weights to prevent the ultimate policy outcome from being deflected too far from
the respective voter’s ideal point. The study relies on four indicators to measure the
extent to which power in parliaments is shared or concentrated. It demonstrates that
the degree to which voters choose according to the compensatory logic instead of
simple proximity is greater the more a system is characterized by coalition instead of
single-party governments, the higher the effective number of parties in parliament,
the larger the magnitude of its electoral districts, and the less the power to set the
agenda of parliamentary debates is vested in the government.

4.3 “Correct” Voting

In a more encompassing way, the concept of “correct” voting echoes the normative
concerns implied in the literature on performance and left–right voting reviewed
above. Choosing “correctly” means choosing consistently with one’s own interests,
broadly conceived. A correct decision is the one that a voter would take if she
or he had comprehensive information about the election and the competing parties
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(Lau and Redlawsk 1997). Lau et al. (2014) investigate how system characteristics
affect whether or not voters cast correct votes. To measure whether voters make,
in this sense, the right choices, they predict which of the competing parties they
should elect, given their evaluations of the parties’ economic and general perfor-
mance, closeness on the left–right dimension, as well as partisanship, and compare
the result of this prediction with the same voters’ actual choices. Votes are con-
sidered to be correct if the chosen and predicted parties are identical. Otherwise,
they are classified as incorrect, indicating that the chosen party does not conform to
the respective voters’ own attitudes. Partly paralleling research on performance and
left–right voting, the study shows that correct choices are more likely in systems
whose institutional conditions simplify the choice situation and decrease informa-
tion costs. Specifically, the likelihood that citizens will vote correctly is higher if
their choices relate to parties and not to candidates, so that less information is nec-
essary to make a decision, if the supply of electoral alternatives (as indicated by the
effective number of parties) is smaller and the alternatives themselves are ideologi-
cally more distinct (as measured by party-system polarization), and if governmental
responsibility is clear (as indicated by single-party governments in parliamentary
systems and unified governments in presidential systems). Moreover, if the media
environment offers abundant information, correct voting also becomes more likely,
especially for more efficacious voters, as indicated by a cross-level interaction. At
least in part, these findings parallel results of research on turnout, suggesting that
some system attributes that increase voters’ likelihood to go to the polls also improve
their prospects to pick the parties that best represent their preferences and interests.

5 Conclusion

As a form of political action, casting votes is distinct. It is not only the most impor-
tant, but also the most highly institutionalized form of political behavior. Inherently,
it is therefore a multilevel phenomenon that cannot be fully understood at the level
of individual voters alone. A multilevel perspective that takes the micro level of vot-
ers and the macro level of the political systems to which they belong into account
simultaneously is the appropriate way to fully comprehend citizens’ decisions about
whether to vote at elections, and if so, for who. Recent years have seen a rapid
increase in the number of studies that take this premise seriously. They investigate
turnout and vote choice as activities of “embedded” citizens that respond in their
behaviors to institutional but also socioeconomic particularities of the contexts in
which they reside. Surveying this emerging field after the first decade reveals a rich
landscape of research. It is highly differentiated, but when viewed more closely,
some thematic clusters emerge where research activity has been particularly intense.
They relate to two questions, both of which have a normative tinge: (i) Which condi-
tions promote turnout that is high and more egalitarian, thus giving citizens an equal
say in politics? And (ii) Which conditions promote electoral choices that are in line
with voters’ own interests, thus strengthening the role of elections as instruments
for holding governments to account?
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Without too grossly oversimplifying a voluminous body of research, one can, for
instance, record that aggregate social inequality has been established to be detri-
mental to individual voters’ turnout. An effective institutional precaution to boost
turnout is, on the other hand, compulsory voting, especially if it is subject to sanc-
tions. That most people vote when they are forced to seems hardly surprising. But
the implications of this effect are not trivial. When voting is mandatory, the voting
population corresponds more closely to the electorate at large, whereas with volun-
tary participation, voters’ motivations become critically important. By strengthening
relevant motivations, proportional electoral systems seem to facilitate higher and
more equal turnout. The extent to which institutions render the act of voting easier
or more difficult is another major theme of the extant body of research. First off,
this concerns seemingly mundane features of electoral logistics, such as registration
laws or ballot formats that determine how much effort is required of citizens if they
wish to cast their votes. But it also concerns more fundamental attributes of party
systems, electoral systems, and systems of government. By simplifying or compli-
cating the choice situation, they decrease or increase the cognitive challenge voters
need to meet in order to arrive at meaningful choices. Extant research suggests that
the supply structure offered by party systems is particularly important. Choosing ap-
pears easier when party systems are organizationally stable and offer a wide range
of internally cohesive alternatives with distinct ideological profiles within a conflict
structure of low dimensionality. The amount and quality of the information provided
by media systems also makes a difference. Under these conditions, not only turnout,
but also choices in line with voters’ interests are facilitated.

Research on vote choice has concentrated especially on two forms of policy-based
decision-making—performance voting and left–right voting. This research has found
clear-cut alternatives in the competition for governmental power also to decrease the
cognitive burden of choosing. Single-party governments are ideal in this regard, but
in multi-party systems, established coalition patterns may serve as functional equiv-
alents. Nonetheless, coalition governments also have their downsides, especially if
they include large numbers of parties. In the same way as other manifestations of
systemic power fragmentation, such as divided government in presidential systems,
bicameralism, federalism, and powerful non-elected agencies such as supreme courts
or central banks, they blur responsibility for policy outcomes. Such conditions ren-
der performance-based vote choices difficult, if not impossible, because it is hard to
recognize who to reward or blame. If voters cannot easily locate the right target, they
lack the necessary guidance for translating their experiences into electoral choices.
Likewise, left–right voting is more challenging in systems with fragmented power
arrangements because voters cannot simply cast straightforward votes, but need to
engage in complicated calculations of strategic and compensatory voting. Moreover,
party systems that are more clearly structured in terms of characteristics such as the
number and distinctiveness of competing parties and the polarization between them,
improve voters’ ability to transform their left–right preferences into choices for the
most proximate party (see also Spies and Franzmann 2019 in this issue).

Already during its first decade, comparative multilevel research into electoral be-
havior has thus collected ample evidence that the institutional makeup of political
systems has far-reaching consequences for normative core requirements of repre-
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sentative democracy. Whether citizens turn out or not, and how they choose when
they go to the polls, is very much influenced by the institutional architecture of po-
litical systems. If responsibility for policy outcomes is blurred, as is systematically
the case in systems were power is not concentrated but diffused, the accountabil-
ity mechanism of retrospective voting is undermined. If party systems display little
structuration, so that voters have a hard time to connect their ideological prefer-
ences to electoral alternatives, the accountability mechanism of responsible party
government runs dry.

These findings mark clear achievements of the new approach to studying elec-
toral behavior. They indicate a strong potential to inform initiatives for electoral
engineering (Norris 2004) and institutional design more generally (Goodin 1996).
However, the nature of these achievements varies. Not all findings are substantively
new; some primarily contribute towards consolidating the field on the basis of better
data and more appropriate methods. All in all, findings of multilevel approaches
may appear less surprising with regard to turnout. It can be argued that the con-
tribution of comparative multilevel research in this field thus far consists primarily
of validating existing knowledge of institutional preconditions of higher and lower
turnout by placing it on firmer ground through modeling techniques that avoid the
pitfalls of the ecological and individualistic fallacies. More obviously new are its
findings about the effects of contextual features (such as voter registration require-
ments, government fragmentation, or public service broadcasting; see Gallego 2015)
on the equality of political participation. Only comparative research that relies on
multilevel approaches can unequivocally demonstrate how attributes of contexts help
open or close turnout gaps between social groups.

A similar validating function for extant research into vote choice can be attributed
to studies of how the clarity of responsibility affects performance voting. In terms
of their potential to break substantively new ground, two developments stand out as
particularly innovative in research on vote choice. One emerges from the ability to
connect individual voting behavior to factors that, at single elections, are constants
at the macro level, such as the state of the economy or governments’ policies.
Comparative multilevel research not only allows transcendence of the reliance on
perceptional proxies for such phenomena when analyzing voting behavior at the
micro level of individuals, but also permits exploration of how subjective impressions
of this kind mediate between objective circumstances and electoral choices. A prime
example of what can be learned from such an approach is Becher and Donnelly’s
(2013) study of the joint direct and indirect effects of macroeconomic conditions
and perceptions of the economy on vote choices.

In a much more general vein, these studies also have a far-reaching potential to
force the entire field of electoral studies into reconsidering the hitherto dominant
outlook on its object. As findings accumulate that show how institutions moderate
the calculi by which voters arrive at their choices, the homogeneity assumption (and
the related “essentialist” bias in thinking about vote choice) that for decades has
been a hallmark of electoral research appears increasingly questionable. Findings
of multilevel studies that show how certain predictors of vote choice, routinely
treated as universally relevant by extant single-country research, are important only
in some contexts, but irrelevant in others, are grist to the mill of the fundamental
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challenge to psephological thinking that has been mounted by proponents of the
heterogeneity perspective on vote choice. First proposed in a seminal article by
Rivers (1988), this view questions the premise of traditional electoral studies that
all voters choose according to the same formula. It posits instead that different
groups of voters rely on divergent modes of decision-making. Empirical support
for this view comes thus far mainly from studies that show how voters’ political
knowledge moderates the effects of standard predictors, such as issue proximity,
on electoral choices (Blumenstiel 2016). The comparative research reviewed above
suggests that not only personal attributes but also institutional circumstances are
a source of heterogeneity in decision-making. It demonstrates that certain contextual
settings are conducive to some styles of electoral decision-making and detrimental
to others—a finding with potentially massive implications for the ability of elections
to function as instruments of democratic accountability. Not only whether, but also
how you choose at elections depends crucially on where you live—that is the most
powerful message of cross-national multilevel research on voting behavior.

The emerging field of cross-nationally comparative research on electoral behav-
ior using multilevel approaches has thus already demonstrated its potential in sev-
eral ways to improve scholarly understanding of the democratic role of elections.
Nonetheless, there is room for further development. Important potentials of cross-
national multilevel research have thus far been insufficiently exploited. To begin
with, many aspects of voting behavior that for decades were important topics of
single-country studies have thus far attracted only little or no attention among com-
parativists. Candidate and issue voting are obvious examples. Moreover, it seems
surprising that research on vote choice has, as yet, not shown a more pronounced
interest in the question of why certain parties are supported or deserted at elections.
The concept of party families (Mair and Mudde 1998) offers pathways to deal with
the problem that the objects between which voters choose exist only in one coun-
try, but applications of this strategy have thus far concentrated on voter support for
right-wing extremist parties (e.g., Arzheimer 2009). Similar studies of other party
families would be of obvious value. A closer reading of the literature also gives the
impression that, all in all, rather little effort has so far been invested to come closer
to the theoretical mechanisms behind electoral behavior. Some standard measures
of political systems’ institutional attributes have become quite popular in multilevel
studies, but the theoretical rationales proposed to connect them to individual be-
havior vary substantially. Research thus appears to some extent to be data driven.
More energy should therefore be invested to design inquiries in such a way that
they allow deeper empirical insights into the theoretical mechanisms that connect
the macro level of political systems and the micro level of voters’ decision-making.
An important task ahead is to move from merely assuming mediating mechanisms
to also demonstrating them, thus ultimately allowing comparative assessments of
competing theories on the system dependence of individual electoral behavior.
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Abstract This paper provides an overview over the application of mixed models
(multilevel models) to comparative survey data where the context units of interest
are countries. Such analyses have gained much popularity in the last two decades
but they also come with a variety of challenges, some of which are discussed here.
A focus lies on the small-N problem, influential cases (outliers) and the issue of
omitted variables at the country level. Summarizing the methodological literature, the
paper provides recommendations for applied researchers when possible or otherwise
points to the more detailed literature. Some solutions for the small-N problem and
omitted variable bias are discussed in detail, recommending the pooling of multiple
survey waves to increase statistical power and to allow for the estimation of within-
country effects, thereby controlling for unobserved heterogeneity. All issues are
illustrated using an empirical example with data from the European Social Survey.
The online appendix provides detailed syntax to adopt the presented procedures to
researchers’ own data.
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Mehrebenenmodelle zur Analyse von vergleichenden Umfragedaten:
Häufige Probleme und ausgewählte Lösungsansätze

Zusammenfassung Die vorliegende Arbeit bietet einen Überblick über die An-
wendung von Mehrebenenmodellen auf international vergleichende Umfragedaten.
Mehrebenenanalysen, in denen die relevanten Kontexteinheiten Länder sind, haben
in den letzten 2 Jahrzehnten eine weite Verbreitung gefunden, sind allerdings aus
statistischer Perspektive in einigen Aspekten problematisch. Dieser Artikel zielt auf
einige der Probleme ab, die bei der Anwendung von Mehrebenenanalysen auf inter-
nationale Umfragedaten auftreten. Ein Fokus liegt dabei auf dem small-N-Problem,
einflussreichen Fällen („Ausreißern“) und dem Problem unbeobachteter Heteroge-
nität auf der Länderebene. Dieser Beitrag bietet eine Zusammenfassung der me-
thodischen Literatur zu Mehrebenenmodellen und versucht, in Forschung Tätigen
möglichst konkrete Empfehlungen zu geben oder – wo dies nicht möglich ist – auf
die tiefergehende Literatur zu verweisen. Lösungsansätze für das small-N-Problem
und das Problem unbeobachteter Heterogenität werden im Detail diskutiert. Aus
dieser Diskussion ergibt sich die Empfehlung, vorhandene Wellen international ver-
gleichender Umfragedaten zu poolen. Zur Illustration verwendet dieser Artikel ein
empirisches Beispiel auf Basis der Daten des European Social Survey. Der Online-
Anhang enthält zu diesen Beispielen eine detaillierte Syntax, die sich leicht für
andere Daten und Forschungsfragen anpassen lässt.

Schlüsselwörter Gemischtes Modell · Mehrebenenmodelle · Small-N-Problem ·
Ausreißer · Unbeobachtete Heterogenität

1 Introduction

Multilevel models, also known as random effects, hierarchical, or mixed models,
are regression models for the analysis of hierarchical data. Such models can be
applied to a wide variety of data structures, but applications to two types of data
are particularly common in the social sciences: (1) panel data, where measurement
occasions are nested in persons or some other unit of analysis (e.g. firms, nations);
and (2) datasets where the primary units of analysis (e.g. survey respondents, em-
ployees, students) are nested in higher-level social groups (e.g. nations, companies,
schools). This paper focuses on the latter type, and particularly on the decisions
confronting researchers analyzing comparative survey data, though it also considers
insights developed in the tradition of panel data analysis.

Due to the vast increase in the availability of comparative surveys during the last
two decades, the expansion of computational power, and improvements to statistical
software, multilevel models have become a commonly used tool of social science.
To illustrate the point, Fig. 1 shows the share of multilevel analyses out of all
articles appearing in the European Sociological Review (ESR) from 2000 to 2016;
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Fig. 1 Share of multilevel analyses from all publications in European Sociological Review (ESR). Notes:
Based on a keyword search for the term “multilevel” in the search engine of ESR (on October 10, 2017)
and the total number of articles published between 2000 and 2016

the proportion has reached almost 50%. Specifically with respect to comparative
survey datasets (i. e., surveys conducted in multiple countries simultaneously, such
as the European Social Survey or World Values Surveys), multilevel models are
a popular analytical tool because they help identify how individual outcomes like
attitudes and behaviors vary according to social context. All the social sciences take
an interest in how people’s economic, social, political, or institutional circumstances
shape their lives.

In the face of the dramatically expanding popularity of multilevel modelling, and
the creative application of such models to new kinds of data and research ques-
tions, methodologists have started to point out problems and challenges in specific
analyses and common research practices (e.g., Bryan and Jenkins 2016; Heisig and
Schaeffer 2018; Schmidt-Catran and Fairbrother 2016; Te Grotenhuis et al. 2015).
Drawing on this literature, this paper discusses some issues particularly relevant for
analyses of comparative survey data: statistical inference with nonrandom samples;
the problem of having only a small number of higher-level units; and issues of omit-
ted variable bias. These issues are not unique to analyses using multilevel models,
but are rather general problems for all kinds of regression techniques, and therefore
where appropriate we bring in insights from more general literature.

Throughout the discussion, to provide a concrete illustration of the general points
we make, the paper uses a running example inspired by a recent study by Te Groten-
huis et al. (2015). Investigating the relationship between social security and religious
involvement, Te Grotenhuis et al. (2015) demonstrate, in their words, “the danger of
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testing hypotheses cross-nationally.” Substantively, their study tests whether state-
provided social security, along with general increases in economic wealth, can sub-
stitute for some of the benefits to individuals that come from religion. For a detailed
theoretical treatment of this hypothesis, we refer readers to the paper by Te Groten-
huis et al. (2015) and the literature cited therein. Methodologically, Te Grotenhuis
et al. (2015) used Eurobarometer data, but we employ data from the European So-
cial Survey (ESS; 2016), like a prior study on the same subject by Immerzeel and
Tubergen (2013). All analyses in this paper can be replicated using the Stata data
set and do-file provided in the online appendix.1

We will focus on linear multilevel models for continuous dependent variables.
We begin with a very brief introduction to these models and their assumptions. For
ease of presentation, we will from now on always refer to the example of individuals
(at level 1) nested in countries (at level 2).

1.1 A Very Brief Introduction into Multilevel Models

A multilevel model for continuous dependent variables is a generalization of the
linear regression model, which includes a separate error component at each of its
levels and may be written as

yj i D ˇ0 C ˇ1x1j i C ::: C ˇkxkji C �1z1j C ::: C �lzlj C uj C ej i ;

where the index i indicates individuals and j indexes countries. From left to right, yji
is an individual-level outcome (e.g. church attendance), and the model includes 1 to
k individual-level variables x (e.g. age, education), with corresponding coefficients
ˇ, and 1 to l country-level variables z (e.g. social spending, GDP/capita where
GDP is gross domestic product), with the coefficients � . These coefficients are
conventionally also referred to as fixed effects. In addition, the model also includes
random effects (or error terms) at the individual (ej i ) and the country level (uj ),
both of which are assumed to be normally distributed with a mean of zero and
a constant variance and to be uncorrelated with each other and with the observed
variables. Where the purpose of the analysis is to identify a causal relationship, the
latter assumption is called the exogeneity assumption and is crucial for the estimation
of unbiased fixed effects. The variances of the error terms are estimated, with the
term uj capturing the country-level disturbances from the overall intercept ˇ0. Each
individual element of uj is called a random intercept.

In fitting multilevel models, it is common for researchers to calculate the intraclass
correlation (ICC): the share of the total unexplained variance attributable to the
higher level. The formula for this is � D �2

u=
�
�2
u C �2

e

�
, where �2

u and �2
e are

the variances of the individual- and country-level random effects, respectively (Hox
2010, p. 15). In an empty model—a model that includes no observed independent
variables—the ICC indicates what proportion of the overall variance is at the country
level, a figure equivalent to the average correlation of observations within countries.
If it were zero, the observations would not violate the assumption of independence,

1 The online appendix is available at www.schmidt-catran.de/mixedmodels.html.
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there would be no intercountry differences to explain, and a multilevel model would
not be necessary.

Considering our research example, we can examine the degree to which religious
involvement varies across countries, ahead of explaining that variation by social
security and other variables. We follow Grotenhuis et al. (2015) in operationalizing
religious involvement as church attendance, and in their treatment of this variable
as interval-scaled (such that a linear model can be estimated). Using the ESS wave
from 2014, we find � D 0.335=.0.335 C 2.030/ D 0.142. Thus, 14.2% of the total
variance in church attendance is attributable to the country level (Table 4 in the
appendix describes the sample used for this analysis).

The model above can be extended and made more flexible, allowing not only for
the intercept ˇ0 to vary cross-nationally, but also for any individual-level variable’s
effect to vary between countries. Such a model is often called a random intercept
and random slope model:

yj i Dˇ0 C ˇ1x1j i C ::: C ˇkxkji C �1z1j C ::: C �lzljC
u0j C u1j x1j i C ::: C ukjxkji C ej i

The random effects u1j to ukj are country-level variances that capture the
deviation of country-specific slopes from the average effects across all countries
(ˇ1 to ˇk).2 Thereby the model explicitly allows for heteroscedasticity due to ef-
fect heterogeneity in individual-level variables. The random effects at the country
level—random intercepts and slopes—are assumed to have a multivariate normal
distribution and be independent of the idiosyncratic error term ej i .

The covariances between random intercept and slopes, however, are not or rather
should not be assumed to be zero (Hox 2010, p. 13). This means we generally
estimate a variance-covariance matrix for the random effects (intercepts and slopes)
of the form

†u D

0

B
@

�2
u0 � � � �u0�uk

:::
: : :

:::

�u0�uk � � � �2
uk

1

C
A ;

where the diagonals of this matrix describe the variances of random effects and
the off-diagonals include the covariances between each pair of random effects. The
number of unique entries in this symmetric matrix, together with the number of
country-level variables in the fixed part of the model, constitutes the total num-
ber of parameters estimated from country-level information. For example, a model
including two country-level variables (e.g. social spending and GDP/capita) and
three random slopes of individual-level variables (e.g. gender, age, education) will
estimate 12 country-level parameters in total: two country-level fixed effects, four
random effect variances (intercept plus three slopes) and six covariances between

2 Note that the country-level random effects now have an additional subscript (0,1, ... ,k), indicating to
which fixed effect the random effect belongs.
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Table 1 Random intercept models of church attendance, European Social Survey (ESS) 2014

Variable M0 M1 M2

Individual-level variables

Urban vs. rural – – 0.0669 *** 0.0669 ***

Education (in years) – – –0.0156 *** –0.0156 ***

Subjective income – – –0.0120 – –0.0123 –

Male (ref= female) – – –0.2077 *** –0.2076 ***

Age – – 0.0091 *** 0.0091 ***

Country-level variables

Social spending (% of
GDP)

– – – – –0.0465 –

GDP/capita – – – – 0.0000 –

Average urban vs. rural – – – – 0.4394 –

Average education – – – – –0.0996 –

Constant 1.4620 *** 1.1409 *** 2.7045 –

Variance components

Country level 0.3348 *** 0.3265 *** 0.3005 **

Individual level 2.0231 *** 1.9662 *** 1.9662 ***

Statistics

N (Country) 20 20 20

n (Individual) 37,028 37,028 37,028

See text for explanation of M0–M2
*p< 0.05, **p< 0.01, ***p< 0.01 (two-sided tests). All models are estimated via Restricted Maximum
Likelihood. Models based on ESS data 2014 (compare Table 4)
GDP gross domestic product

them.3 We will return to this point when discussing the small-N problem; suffice to
say here that it can be hard not to ask too much of the data while still accounting
for an adequate number of fixed and random country-level effects.

Table 1 presents a first analysis of the example data, using a single wave of the
ESS.4 It shows the basic stepwise procedure usually applied with multilevel models.
Model M0 is an empty model which is used to decompose the total variance into its
individual- and country-level components. As already noted, 14.2% of the variance
is at the country level. The next step, as is typical, adds the individual-level variables
to the model (M1). Older people, people living in rural areas, women, and people
with less education attend religious services more often. Subjective income does not
have a significant effect.

By adding individual-level variables first, the analysis reveals how much of
the country-level variance can be explained by individual-level differences: 1 �
.0.3265=0.3348/ � 0.025. This is, 2.5% of the differences between countries can
be explained by differences in the populations of the individuals living in those coun-

3 A symmetric variance-covariance matrix of size m contains m � ..mC 1/=2/ unique entries, m of which
are variances and the rest being covariances.
4 A detailed description of all involved variables, their descriptive statistics and correlations, can be found
in the online appendix to this paper.
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tries. This is often called a compositional effect and in this application only a small
fraction of the between-country variance can be explained by differences in com-
position, which means there is substantial variance left that is due to country-level
effects. If most of the variance between countries could be explained by composi-
tional effects, we would have to conclude that any differences between countries are
not related to contextual effects—only to characteristics of the individuals making
up the populations of these countries.

The third step (M2) adds country-level effects, which after controlling for compo-
sitional effects can be interpreted as contextual effects. These reduce the unexplained
country-level variance fromModel M1 by about 8% (1�.0:3005=0.3265/ � 0.080).
Social spending (as % of GDP) has the hypothesized negative effect on church at-
tendance, consistent with the results of Immerzeel and Tubergen (2013). However,
in contrast to their analysis, the effect of social spending is not significant, which
may not be a surprise given that we use 20 observations to estimate five parameters
(four fixed and a random effect).

A fourth step could be to test for random slopes and a fifth one the inclusion of
cross-level interaction effects, which might explain the variation in individual-level
effects identified in step four. (For a detailed description of the stepwise procedure
see Hox 2010, p. 54 ff.). Following Te Grotenhuis et al. (2015) and Immerzeel and
Tubergen (2013) we are not interested in cross-level interactions and therefore stop
here.5

This has clearly been a very brief introduction, but it should have served the
purposes of introducing some notation and core ideas, and starting some analysis of
the example dataset. For a detailed introduction to multilevel models, readers may
wish to consult one of the classic introductory textbooks by Hox (2010) or Snijders
and Bosker (2012). Rabe-Hesketh and Skrondal (2012) provide an easily accessible
introduction into multilevel models using Stata. Gelman and Hill (2007) discuss
multilevel models in both frequentist and Bayesian frameworks, using the software
packages R and BUGS.

2 Challenges in Analyses of Comparative Survey Data

Multilevel analyses of comparative survey data are not without their complications.
Measurement equivalence with respect to latent variables, for example, can be a lim-
itation—as explained in the paper by Cieciuch et al. in this special issue. Setting
aside problems of measurement, however, here we address a different set of issues.

First, the countries included in international surveys are never random samples,
but are instead selected or self-selected in ways that make them, effectively, conve-
nience samples (Ebbinghaus 2005). This raises questions about the justifiability of
statistical inferences to a larger population of countries, and about the use of infer-

5 But see Heisig et al. (2017) who argue for the inclusion of random slopes even if the research interest
is not in cross-level interactions, i. e. in explaining differences in individual-level effects by country-level
characteristics. Barr et al. (2013) and Bell et al. (2019) also demonstrate and discuss the importance of
random slopes.
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ential statistics generally (see Goerres et al. 2019).. Second, the number of countries
included in such surveys is typically rather small. Most international surveys include
about 30 countries (e.g. European Social Survey [ESS]; European Union Statistics
on Income and Living Conditions), and only a few include more than about 50
(such as by combining samples from the World Values Surveys [WVS] and Euro-
pean Values Studies [EVS]). Many studies analyze an even more limited number of
countries because right-hand-side national-level variables are often unavailable for
some countries (Bryan and Jenkins 2016, p. 3). This increases both the selectivity
of the sample (Ebbinghaus, 2005: p. 136) and the severity of the small-N problem.
Third, in a model aiming at identifying a causal relationship, the small degrees of
freedom at the country level limits the number of higher-level control variables that
can be included (see Goldthorpe 1997, p. 5 f.; Jaeger 2013). We discuss each of
these issues in turn.

2.1 Nonrandom Country-level Sampling in International Surveys

From the point of view of some researchers, inferential statistics are only applicable
to random samples, which leaves rather unclear the statistical status of analyses con-
ducted on, in effect, convenience samples of countries. Some researchers conclude
that inferential statistics are completely meaningless in these settings; others argue
that the use of inferential statistics is justified even with these nonrandom samples
(compare Ebbinghaus 2005 and Babones 2013, 107 ff.).

When observations on entire countries are the units of analysis, as in the analysis
of pooled time-series cross-section data, the research community tends not to object
to the use of inferential statistics. That is true even though the nonrandom sampling
of countries prohibits the straightforward generalization of findings to a larger popu-
lation of countries; instead “all inferences of interest are conditional on the observed
units” (Beck 2001, p. 273).

While samples of countries in international surveys are clearly not random—and
therefore country-level effects must be viewed as conditional on the specific sample
of countries—at the very least individuals within countries are sampled at random.6

Therefore individual-level results should be generalizable within countries. However,
individual-level effects in multilevel models are not only identified by variation
within countries, but also by between-country variation (see Bell et al. 2018; Andress
et al. 2013, particularly p. 157 ff.). This also implies that inference to the populations
within countries may be problematic. One way of addressing this problem is to
group-mean center the individual-level variables, stripping them of any country-
level variation (Hox 2010, p. 68 ff.; Bell et al. 2018; see Fairbrother 2016 for an
applied example).7 Enders and Tofighi (2007) suggest doing this if the interest
is purely in individual-level relationships, though multilevel models are typically
employed because of a specific interest in country-level effects or their interactions
with individual-level variables. However, if the interest is really just in individual-

6 The issue of nonrandom missing values, i. e. sample selection effects at the individual level, is left aside
here.
7 This is equivalent to the introduction of country-dummies, i. e. country fixed effects.
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level effects, other modelling techniques may be better suited (Bryan and Jenkins
2016).

There is an informal working consensus in the literature that inferential statistics
are also relevant at the country level, despite the fact that the countries included in
international surveys are not selected at random from the population of all countries.
The basic argument for this is that there are several other relevant sources of random
variation, aside from sampling errors (e.g. measurement errors, omitted variables),
which justify the usefulness of p-values for separating real effects from random
noise.

What does this imply for the research example? The ESS data used here are ob-
viously not a random sample of countries and certainly cannot be used to generalize
results to the world population of countries in a statistical sense (see Table 4 for
a sample description). The original data set from the ESS included 32 countries8

and covered most EU member countries. So, one might think that models based
on this data should allow to make statements about EU member countries. Due to
missing data for social spending and/or GDP per capita, however, some countries
were excluded from the analysis. If the missing observations were truly random,
the data would allow for generalization to the population of EU member countries.9

However, the excluded countries are Bulgaria, Cyprus, Croatia, Lithuania and the
Ukraine, seemingly not a random set of countries.

2.2 The Small-N Problem

We coded articles with multilevel analyses in the European Sociological Review and
found 103 such analyses using countries as contextual units. In those analyses, the
average number of countries is 22.6 (Min= 9, Max= 78). Setting aside the issue of
nonrandom sampling, then, what are the implications of using such small country-
level samples in multilevel models of comparative survey data?

First, with higher-level Ns in this range, the estimated coefficients of country-
level variables will often be quite sensitive to single (outlying) countries (Wilkes
et al. 2007; Van der Meer et al. 2010). Figure 2 tests this possibility for the ex-
ample data. It presents the simple bivariate relationship between church attendance
and social spending (as % of GDP) using the complete ESS data (rounds 1 to 7,
compare Table 4), aggregating each variable to the country level. The set of grey
lines describes the bivariate relationships when each country is excluded from the
sample one at a time; the black line indicates the relationship in the full data. In
terms of correlations the strength of the relationship in the full sample is –0.34.
When leaving out each country once, it varies between –0.27 (leaving out Turkey)
and –0.41 (leaving out Estonia), a substantive difference of about 52%.

One can take two perspectives on this. On the one hand, we can accept that
any statistical inference is conditional on the sample and thus it is to be expected
that different samples will provide results that deviate from each other by more than

8 The data set has been obtained from the cumulative data wizard, which does exclude Albania, Kosovo
and Latvia.
9 Ignoring for now the fact that two EU members are not in the sample: Malta and Latvia.
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Fig. 2 Bivariate country-level relationships between social spending and church attendance. Notes: Based
on ESS data 2002–2014 (compare Table 4). The black line represents the association in the full sample,
while the grey lines represent the associations when leaving out each country one at a time. AT Austria,
BE Belgium, CH Switzerland, CZ Czech Republic, DE Germany, DK Denmark, EE Estonia, ES Spain,
FI Finland, FR France, GB Great Britain, GR Greece, HU Hungary, IE Ireland, IL Israel, IS Iceland,
IT Italy, LU Luxembourg, NL Netherlands, NO Norway, PL Poland, PT Portugal, SE Sweden, SI Slovenia,
SK Slovakia, TR Turkey

what could be explained by sampling error. On the other hand, the model parameters
ought to describe the data in the best possible way. In some cases, outliers can have
such strong influences that the regression line primarily describes the position of the
outlier relative to the rest of the countries, rather than the relationship in the bulk of
the data. Van der Meer et al. (2010) provide such an example where a strong positive
relationship between church attendance and volunteering completely dissolves once
outliers are considered (also see Hox 2010, p. 29).

Investigating outlying cases can be done graphically by means of scatter plots, as
in Fig. 2. But scatter plots show only simple bivariate relationships of aggregated
data and it may be hard to decide which countries are too influential.10 An alternative
are outlier statistics such as Cook’s Distance (Cook 1977) or DFBETAs (Belsley
et al. 1980, p. 13), which can also be applied to multilevel models (Snijders and
Berkhof 2008, p. 157). Later, in Sect. 4, we demonstrate how to apply these outlier
statistics to multilevel models. For now, we simply note that the bivariate cross-
sectional relationship between aggregated church attendance and social spending
is in line with our expectations: higher spending is associated with less religious

10 See Bowers and Drake (2005) for more information on how to use exploratory data analysis and visu-
alization when the number of level 2 units is small.
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involvement. While the estimated relationship is dependent on the specific countries
in the sample, ranging from –0.27 to –0.41, this influence may not be regarded as
overly problematic since the complete range of values confirms our theory.

Second, while all available estimation techniques for multilevel models (e.g.,
Full Maximum Likelihood [FML], Restricted Maximum Likelihood [RML]) are
consistent, meaning that they converge to the true parameters with increasing sample
size, their behavior in small samples is sometimes problematic (Hox 2010, p. 40 ff.).
This issue has motivated several methodological studies asking variations on “how
many countries do you need for multilevel modelling?” (Stegmueller 2013; also see
Maas and Hox 2005; Bell et al. 2014; Bryan and Jenkins 2016; Heisig et al. 2017;
Elff et al. 2016). Such studies have also examined how different estimators behave
under conditions of varying sample sizes, violations of the normality assumptions,
and other data characteristics.

Both FML and RML, the most commonly applied estimators (Hox 2010, p. 40),
provide unbiased point estimates of the fixed effects in linear mixed models but
the variance components and their standard errors (SEs) are underestimated in small
samples. Due to the uncertainty in the random part of the model, the SEs of the fixed
effects are also biased downwards, resulting in unclear distributions of test statistics
and the risk of performing anticonservative tests11 (Bryan and Jenkins 2016, p. 7;
also see Elff et al. 2016, p. 14 ff. for some solutions). The same biases are found
with nonlinear multilevel models with the additional caveat that the unbiasedness
of fixed effects coefficients cannot be clearly demonstrated for these models (Bryan
and Jenkins 2016, p. 7 f.).

The small-sample bias appears to be much stronger with FML than with RML
(Hox 2010, p. 41). In fact, RMLwas introduced to deal with the FML bias in variance
component estimation (Patterson and Thompson 1971). Nevertheless, Maas and Hox
(2005) find somewhat substantial biases of RML with small samples. Most studies,
however, find very small or nonexisting biases with RML even if the country-level N
is as small as 10 or 5 (Bryan and Jenkins 2016; Browne and Draper 2000; Elff et al.
2016). With FML, in contrast, the bias can be quite substantial with small samples
at the country level (Elff et al. 2016; Browne and Draper 2000).

Should one always prefer RML over FML then? FML has one clear advantage
vis-a-vis RML, which is that it allows the use of likelihood-ratio tests (LR tests) to
compare nested models (Hox 2010, p. 41).12 Such comparisons can be very useful
in the process of model building and may also be helpful for testing hypotheses.
Thus, there is a trade-off between RML and FML: If the bias of FML estimates is
negligible, FML may be preferred over RML. Above an ICC of 0.142 was obtained
from the example data on church attendance. This model was estimated with RML.
Using FML, the ICC is estimated to be 0.136. As expected the FML estimates yield
a smaller variance at the country level but the difference may be regarded as trivial.

11 With anticonservative tests, the risk of falsely rejecting the null hypothesis of no effect increases. In
other words, results look too significant.
12 To be precise, RML does also allow to compare nested models but only if they differ in their random
but not in the fixed part.
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This is consistent with a recent simulation study by Elff et al. (2016, p. 13 ff.),
who show that the bias of FML compared to RML is substantial with fewer than
15 countries but relatively unimportant with 20 or more. Nevertheless, we suggest
that instead of applying simple rules of thumb, researchers should compare the
results of both methods to decide whether the bias of FML can be ignored. For-
mulating a rule of thumb is difficult because the performance of any estimator is
highly dependent on the specifics of the data and the complexity of the model fitted
to them (Bryan and Jenkins 2016, p. 8).

In addition to FML and RML, there are several other estimators for multilevel
models available: Generalized Least Squares (GLS), Generalized Estimation Equa-
tion (GEE), and Bayesian methods. GLS is asymptotically equivalent to FML but
in practice often less efficient (Hox 2010, p. 42 f.). GEE and cluster robust SEs can
be a remedy against too optimistic (underestimated) SEs but also involve the risk of
obtaining overestimated SEs (Hox 2010, p. 262 f.), which are to be avoided given
that the statistical power to estimate country-level effects is rather small anyway.
With violated distributional assumptions, which can be a consequence of a small N
at the country level, bootstrapping can reduce the bias in SEs but it is implemented
only in a few statistical software packages, is computationally quite demanding,
and is not per se useful with small samples (Hox 2010, p. 264 ff.). For now valid
bootstrapping with multilevel models is implemented only in MLwiN.

Finally, there is the option to turn away from classical frequentists statistics and
use Bayesian methods. Obviously, this paper does not offer the space to deal with
Bayesian methods in any detail. Readers who are interested in Bayesian multilevel
modelling may want to start with Jackman (2009), who gives a general introduction
into Bayesian modelling and treats multilevel models in Chap. 7. Hox (2010) has
a large section on Bayesian multilevel modelling (p. 271 ff.); Gelman and Hill (2007)
and Draper (2008) may also be good starting points.

In a nutshell, frequentists view the population parameter as an unknown but fixed
quantity, which they estimate from data. The uncertainty in the estimate results
from the sampling distribution, i. e. the distribution of the parameter in an indefinite
number of samples. Bayesians view the data as fixed and the parameter of interest
as an unknown quantity that must be described by probabilistic statements and can
always be updated by data. This leads Bayesians to formulate a prior distribution,
which reflects the belief, or rather (un)certainty, about the parameter before seeing
the data. The data then is used to update the prior distribution by conditioning it
on the observed data, resulting in the so-called posterior distribution. This posterior
distribution, the result of the analysis, characterizes the researcher’s new beliefs
about the parameter, in light of the prior distribution and the likelihood of the data.

With large Ns and uninformative priors—priors that do not favor any specific
parameter region—Bayesian estimates are identical to ML estimates. There is some
controversy about the question of whether a Bayesian approach deals better with
the small-N problem than frequentist analysis does. Stegmueller (2013) claims that
Bayesian methods have an inherent advantage over frequentists methods when it
comes to the analysis of hierarchical data with few clusters. Elff et al. (2016) dis-
agree. In our reading of the literature, the unbiasedness of Bayesian methods with
small Ns is more straightforward than it is for the frequentist approach, within which
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special adjustments and estimation methods are needed for small samples (compare
Elff et al. 2016). On the other hand, some literature suggests that seemingly uninfor-
mative priors can result in biased Bayesian estimates when the sample size is small
(Gelman 2006; Van Erp et al. 2017). In sum, there does not seem to be a general
advantage of Bayesian methods over frequentist approaches.

It is a different game, of course, if a researcher has useful prior information on
parameters, in which case the Bayesian approach can be recommended. But we have
yet to see a convincing implementation of a model using informative priors in the
context of comparative survey data. It is telling that out of the (just) six Bayesian
multilevel analyses published in ESR since 200013 none used (true) informative
priors—one analyses (Sutton 2012) implemented so-called skeptical priors, which
drag coefficients slightly towards zero to create conservative tests.

2.3 Omitted Variable Bias

To identify a causal effect of a variable x on y, any alternative explanation for
an association between them must be ruled out. In experiments this is of course
achieved by randomization. With observational data, it must be done by partialing
out the effects of any variable that is a cause of both y and x. Technically, the
omission of a variable which affects y and is related to x violates the exogeneity
assumption and therefore results in biased coefficient estimates (Wooldridge 2013,
p. 88 ff., also see 45 ff.). This very basic insight is no different for multilevel models
(Kim and Frees 2006).

However, with multilevel models fitted to comparative survey data, the small-
N problem makes the issue of omitted variables even more delicate: First, as we
argued above, the limited degrees of freedom at the country level create a trade-
off between the need to control for all necessary variables and respecting the limits
of what the data can do (Heisig et al. 2017). Second, country-level characteristics
of interest are often strongly correlated with each other and with necessary control
variables (Babones 2013, p. 94 ff.).14 Additionally, any attempts to control for an
adequate number of country-level (fixed and random) effects are practically limited
far below the theoretically absolute limit set by the country-level degrees of freedom
because multilevel models tend to run into convergence problems if they include too
many covariates at the country level (Heisig et al. 2017, p. 823 f). This combination
of high multicollinearity coupled with few degrees of freedom will often result in
inefficient estimates and thereby create the temptation to ignore important variables
(Arceneaux and Huber 2007).

This has led to a questionable practice in applied research where many researchers
make arguments like this: “If all country-level variables are included at the same

13 Brännström (2008); Sutton (2012); Stadelmann-Steffen (2012); Stegmueller et al. (2012); Giger (2012);
Mewes (2014).
14 In the example data, the country-level variables are not too strongly related. The average (absolute) cor-
relation across the four variables amounts to 0.31 (min= 0.19, max= 0.47), so collinearity is not a pressing
issue. However, it is much stronger than the average (absolute) correlation across the individual-level vari-
ables which is 0.09 (min= 0.01, max= 0.25).
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time, nothing is significant; so, I test and/or control each variable separately”.15 From
a causal identification standpoint this strategy is problematic. This is not to say that
researchers should include any (control) variable they can think of. In contrast, the
model building strategies developed in the framework of directed acyclical graphs
provide very good guidance on which variables need to be included in a model and
which not (for an overview, see Elwert 2013). But to control only piecewise—one
variable at a time— is certainly not a good strategy to identify causal effects.

Third, with countries it is arguably very difficult to operationalize all relevant fac-
tors (Babones 2013, Chap. 3). Thus, biased estimates due to omitted variables are
quite likely outcomes in the analysis of comparative survey data—maybe even more
so than with plain individual-level analyses, where the available degrees of freedom
tend to be much higher, and measurement in many domains, specifically of latent
variables, is arguably easier (Fontaine 2015). There are good reasons to be cautious
before concluding that the model has no omitted variables, even if we can include all
available variables without running into issues of nonconvergence or multicollinear-
ity. After about a decade of elated investigations into country effects, social science
researchers started to increasingly worry about such unobserved heterogeneity (for
examples, see Fairbrother 2013, p. 911; Jaeger 2013, p. 156; Wulfgramm 2014,
p. 263; Schmidt-Catran 2016, p. 124; Te Grotenhuis et al. 2015, p. 644; Finseraas
2012, p. 167).

3 Some Solutions and Caveats

With just a few countries in cross-sectional analyses, and few degrees of freedom
at the country level, models may yield imprecise estimates of country-level effects.
One way to get more variation at the country level, however, is to observe the same
countries multiple times. And many international surveys have now been fielded on
multiple occasions (e.g. ESS, ISSP, EVS, WVS), providing an opportunity to pool
comparative survey data across time. The resulting data structure may be called
comparative longitudinal survey data (Fairbrother 2014) and promises to not only
increase statistical power but also to provide less biased estimates in the presence
of unobserved country-heterogeneity. The former is a direct result of pooling across
time, while the latter can be achieved by the identification of country-level effects
via within-country variation, i. e. changes of country-level variables over time.

3.1 Comparative Longitudinal Survey Data

As Schmidt-Catran and Fairbrother (2016, p. 26) show in their literature review,
many researchers have attempted to apply multilevel models to comparative longi-
tudinal survey data. But they also demonstrate that there are right and wrong ways of
analyzing such data, and previous studies have often used problematic specifications.

15 An example of such a paper is Semyonov et al. (2006, p. 437): “Because of restrictions associated with
the limited degrees of freedom at the country level, only three hierarchical linear model equations are
estimated [...], with each equation including only one country-level variable.”
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Specifically, the introduction of a longitudinal dimension into the data creates
an additional level in the hierarchical structure of the data, and this level must
be accounted for to obtain unbiased SEs. In other words, incorrectly specifying the
statistical model can lead to significance levels that are not actually supported by the
data. Moreover, Schmidt-Catran and Fairbrother (2016, p. 30, 34) also demonstrate
that a failure to model the correct random effects structure may not only yield overly
optimistic SEs, but also biased coefficient estimates.

So, what is the correct hierarchical structure for a given analysis? This depends
on two questions: First, at which levels are the variables measured and, second, at
which levels is there variation in the data? Comparative longitudinal survey data
can be viewed as having four levels: countries, survey waves (typically years, which
will be used synonymously from here), combinations of countries and waves (here
called country-years), and individuals. Thus, there are potentially three levels above
the individuals (years, countries and country-years). At each of these levels there
may be variation, meaning the observations within these clusters can be dependent.
For example, individuals within the same countries are more similar than individuals
from different countries; but they may even be more similar if they are observed in
the same year. Alternatively, individuals observed in the same year may be more
similar than individuals observed in different years, even if they are observed in
different countries. Such variation needs to be accounted for by random or fixed
effects. The latter can be done via the introduction of dummy variables for the
clusters.

Including such dummies, however, takes up all the degrees of freedom at that
level, which means no variables can be included at this level.16 Thus, for each
variable of interest, there needs to be a corresponding level in the random part of
the model. This leaves only levels as candidates for cluster-dummies at which no
variables of interest are measured. The final question then is the following: At what
level is a variable measured? In the simple two-level model from above, with cross-
sectional data, this question is easy to answer. Individual-level variables (e.g. age,
gender) are measured at the individual level and country characteristics (e.g. social
spending, GDP/capita) are measured at the country level.

When a longitudinal dimension comes into play, this question becomes more
complicated. By definition, a cluster-level variable must be constant within clusters.
Thus, a country-level variable that changes over time, like social spending, is not
a country-level variable. For this reason, Schmidt-Catran and Fairbrother (2016)
argue that comparative longitudinal survey data are—in most cases—best analyzed
with the following model:

yjti Dˇ0 C
TX

tD1

ıtDt C ˇ1x1jti C ::: C ˇkxkjti C �1z1jt C ::: C �lzljt

C uj C ujt C ejti

16 Technically, there is perfect collinearity between country-level variables and country-dummies.
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This is a hierarchical three-level model with individuals (i) nested in country-years
(jt) nested in countries (j). The term uj captures (unexplained) variance between
countries and ujt accounts for the (unexplained) variance within countries over
time. The potential variance at the year level is not modelled via random effects
but with year-dummies (

PT
tD1 ıtDt ). This model allows for the inclusion of time-

constant country-level variables (e.g. legal tradition) and of time-varying country-
level variables (e.g. social spending); note that the z-variables now have the indices
jt because they can (but need not) vary within countries over time. If researchers
have a genuine interest in year-level variables (e.g. number of global terror attacks),
this model does not work and the model of choice would be a four-level model with
individuals nested in country-years, which are cross-classified in countries and years
(for more details, see Schmidt-Catran and Fairbrother 2016).

Let us see how our research example plays out with this model. While the models
in Table 1 have been fitted to the 2014 wave of the ESS only, the models presented
in Table 2 are based on all available ESS data (compare Table 4). Model M3 uses
the specification presented above—a three-level model with individuals nested in
country-years nested in countries. Model M4 is identical in the fixed part but is
a two-level model with individuals nested in countries, i. e. it omits the country-
year level. This is a common mistake (compare Schmidt-Catran and Fairbrother
2016, p. 26), as many researchers assume that variables which capture country
characteristics are just country-level variables, and do not need a country-year level
random effect. As explained above, this is not true if these variables vary over time,
as they do in the research example.

Using the pooled data approach and the correct random effects structure (M3), we
now find a significant negative effect of social spending, in line with our hypothesis
and the result of Immerzeel and Tubergen (2013). Note that the effect of social
spending is much weaker than in Table 1 (–0.0137 vs. –0.0465), but it is nonetheless
statistically significant. Model M4 demonstrates how a failure to include country-
years as a separate level will provide anticonservative SEs. While the point estimates
in M3 and M4 are very similar to each other, the z-statistics are much higher in the
incorrectly specified model M4 (|z|= 6.32 as compared to |z|= 2.2). The latter model
erroneously treats social spending as an individual-level variable, since it cannot be
a country-level variable—because it is not constant within countries.17

Model M5 in Table 2 is a two-level model but its random effects structure matches
the fixed effects. That is, all country-level variables in the fixed part of the third
model have been entered as means, across all years; so they are constant within
each country. Consequently, this model should yield correct SEs but it does not
benefit from the increase in statistical power. In fact, we gain statistical power at the
individual level, where we now have many more observations than in the models
in Table 1, but not at the country level.18 Statistical power at the individual level,
however, is typically not scarce with comparative longitudinal survey data and this

17 Note that this is an oversimplification. Technically, the level at which a variable is measured is not one
specific level but it depends on how the variance components of a variable distribute over the levels.
18 Except for the fact that we now include six additional countries which have been in the ESS at some
point but not in the 2014 wave used in Table 1.
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Table 2 Random intercept models of church attendance, European Social Survey (ESS) 2002–2014

Variable M3 M4 M5

b=|z| b=|z| b=|z|

Individual-level variables
Urban vs. rural 0.094 *** 0.0939 *** 0.0937 ***

40.86 – 40.8 – 40.78 –
Education (in years) –0.0131 *** –0.0131 *** –0.0134 ***

17.7 – 17.74 – 18.17 –
Subjective income –0.0272 *** –0.0292 *** –0.0309 ***

7.72 – 8.3 – 8.79 –
Male (ref= female) –0.2493 *** –0.2499 *** –0.2501 ***

46.5 – 46.56 – 46.6 –
Age 0.0116 *** 0.0117 *** 0.0117 ***

77.08 – 77.35 – 77.37 –

Country-level variables
Social spending (% of
GDP)

–0.0137 * –0.0152 *** –0.0385 –

2.2 – 6.32 – 1.33 –
GDP/capita –0.0000 – –0.0000 – –0.0000 –

1.01 – 1.83 – 1.17 –
Average urban vs. rural –0.0542 – –0.0407 – 0.2738 –

0.65 – 1.27 – 0.66 –
Average education –0.0277 – –0.0198 * –0.1098 –

1.3 – 2.32 – 1.37 –

Year FEs
2004 0.0013 – 0.0009 – –0.0041 –

0.05 – 0.09 – 0.41 –
2006 –0.0187 – –0.0268 – –0.0473 ***

0.49 – 1.78 – 4.47 –
2008 –0.0158 – –0.0269 – –0.0649 ***

0.33 – 1.38 – 6.41 –
2010 –0.0278 – –0.0388 – –0.1144 ***

0.52 – 1.8 – 11.22 –
2012 –0.0366 – –0.048 – –0.1269 ***

0.6 – 1.9 – 12.43 –
2014 –0.0109 – –0.0271 – –0.1171 ***

0.15 – 0.92 – 11.27 –
Constant 2.0519 *** 1.9339 *** 3.0919 *

5.15 – 9.91 – 2.55 –

Variance components

Country 0.339 *** 0.3442 *** 0.3267 ***

Country-year 0.0063 *** – – – –

Individual 1.968 *** 1.9729 *** 1.9732 ***
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Table 2 (Continued)

Variable M3 M4 M5

b=|z| b=|z| b=|z|

Statistics

N (country) 26 26 26

N (country-years) 149 – –

n (individuals) 277,505 277,505 277,505

See text for explanation of M3–M5
*p< 0.05, **p< 0.01, ***p< 0.01 (two-sided tests). All models are estimated via Restricted Maximum
Likelihood. Models based on ESS data 2002–2014 (compare Table 4). Country-level variables in Models
M3 and M4 are original variables (yearly record), while in M5 they are averaged across years for each
country. Note that Model M4 is incorrectly specified for demonstrational purposes
GDP gross domestic product, FE Fixed Effects

is not a recommendation to estimate such models. In fact, the model is presented to
motivate the next section. A comparison of the effect of social spending in Models
M3 and M5 reveals that it is much larger in the latter, where it is close to the estimate
from Table 1 (M2).

3.2 Within-country Estimation of Country-level Effects

The reason for this difference in the effect size is that M2 in Table 1 and M5 in
Table 2 are purely cross-sectional estimates; they are the multivariate equivalents of
the relationship from the scatter plot in Fig. 2. The estimates from Model M3 in
Table 2, which allows country-level variables to vary over time, are identified by
two sources of variation: between- and within-country variation and the resulting
coefficient is a weighted average of the relationships (Bell et al. 2018; Bell and Jones
2015). Using a variant of Mundlak’s (1978) formulation, Fairbrother (2014) demon-
strates how comparative longitudinal survey data can be modelled to decompose
the total effect into its within- and between-country components. Using the notation
from above (but excluding, for ease of presentation, all country-level variables but
one), the model can be written like this:

yjti Dˇ0 C
TX

tD1

ıtDt C ˇ1x1jti C ::: C ˇkxkjti C �BEzj C �WE.zjt � zj /

C uj C ujt C ejti

The variable zj is the country-level mean of zjt across years; it exhibits only
between-country variation, and accordingly �BE is the between-country effect. The
term .zjt � zj / describes the variation of z around the country-specific mean and
captures within-country variation; its country-specific mean is zero. The correlation
between .zjt � zj / and uj must be zero. This may sound like a technical detail but
it is of utmost importance: The coefficient �WE provides the within-country effect of
z and it cannot suffer from omitted variable bias due to any time-constant country-
level characteristic because any such unobserved variable would be part of uj . Thus,
the within-effect has an advantage over the between-effect, and the nondecomposed
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Fig. 3 Bivariate relationships of church attendance and social spending within and between countries.
Notes: Based on ESS data 2002–2014 (compare Table 4). The black line represents the between-country
association, while the grey lines represent the associations within the single countries. Compare Fig. 2 for
the definition of country codes.

total effect, in terms of the necessary assumptions for unbiasedness (Fairbrother
2014).19

In less technical words, the standard interpretation of regression estimates is that
“y increases by ˇ units if x increases by one unit”. This interpretation clearly implies
the notion of change over time. We expect that for any given unit we will observe
a change in y because of a change in x. For such a statement to be validly drawn
from between-country differences, we assume that the countries in our sample differ
only in their observed variables but not in any unobserved (correlated) characteristic.
As Gelman (2005, p. 461) puts it “it is a big leap to interpret differences between
countries as a potential effect of a change within a country” (Fairbrother 2014, p. 3).
It may be a better test to directly investigate change over time within countries.

Figure 3 presents bivariate relationships of social spending and church attendance
between countries, as in Fig. 2, but also within each country. The black line rep-
resents the between-country association and the grey lines show the within-country
relationships. The graph reveals that there are indeed negative relationships between
social spending and church attendance in many countries (e.g. Ireland, Italy, Spain,

19 The idea to identify an effect solely by within-unit variation and thereby to control for any time-con-
stant unobserved variables originates from the analyses of panel data. Readers who want to get a detailed
understanding of this may want to read this literature: Allison (2009); Andress et al. (2013, Chap. 4); Bell
and Jones (2015).
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Table 3 Decomposing country-level effects into within and between components

Variable M6 M7

b/p b/p

Individual-level variables
Urban vs. rural 0.0940 *** 0.0827 ***

0.0000 – 0.0000 –
Education (in years) –0.0131 *** –0.0131 ***

0.0000 – 0.0000 –
Subjective income –0.0273 *** –0.0130 ***

0.0000 – 0.0006 –
Male (ref= female) –0.2494 *** –0.2334 ***

0.0000 – 0.0000 –
Age 0.0116 *** 0.0108 ***

0.0000 – 0.0000 –

Country-level variables
Social Spending (% of GDP) [BE] –0.0382 – –0.0139 –

0.1888 – 0.5394 –
Social Spending (% of GDP) [WE] –0.0112 – –0.0081 –

0.0826 – 0.2338 –
GDP/capita [BE] –0.0000 – –0.0000 –

0.2512 – 0.6884 –
GDP/capita [WE] –0.0000 – –0.0000 –

0.8811 – 0.9078 –
Average urban vs. rural [BE] 0.2796 – –0.1784 –

0.5031 – 0.5785 –
Average urban vs. rural [WE] –0.0485 – –0.0509 –

0.5726 – 0.5111 –
Average education [BE] –0.1109 – –0.1532 *

0.1668 – 0.0085 –
Average education [WE] –0.0139 – –0.0021 –

0.5379 – 0.9231 –

Year FEs
2004 –0.0056 – –0.0226 –

0.8401 – 0.3807 –
2006 –0.0428 – –0.0414 –

0.2819 – 0.2641 –
2008 –0.0537 – –0.0514 –

0.2999 – 0.2794 –
2010 –0.0725 – –0.0759 –

0.2109 – 0.1514 –
2012 –0.0899 – –0.0919 –

0.1802 – 0.1348 –
2014 –0.0746 – –0.0815 –

0.3419 – 0.2566 –
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Table 3 (Continued)

Variable M6 M7

b/p b/p

Constant 3.0431 * 3.8998 ***

0.0124 – 0.0000 –

Variance Components

Country 0.3270 *** 0.1663 ***

Country-year 0.0062 *** 0.0044 ***

Individual 1.9680 *** 1.9903 ***

Statistics

N (country) 26 23

N (country-years) 149 128

n (individuals) 277,505 239,881

See text for explanation of M6 and M7
*p< 0.05, **p< 0.01, ***p< 0.01 (two-sided tests). All models are estimated via Restricted Maximum
Likelihood. Models based on ESS data 2002–2014 (compare Table 4). Model M7 excludes Ireland, Poland
and Denmark
GDP gross domestic product, FE Fixed Effects, WEWithin effect, BE Between effect

Portugal, Greece, Slovenia) but there are also countries with a positive association
(e.g. Norway, Slovakia, Turkey, Luxembourg, Poland) and countries with no appar-
ent relationship (e.g. Estonia, France, Sweden, Great Britain). This casts doubt about
the unbiasedness of the cross-sectional analyses presented in Table 1 (M2) and Ta-
ble 2 (M3). Te Grotenhuis et al. (2015, p. 650) show a similar graph and find a very
similar picture. In the example by Te Grotenhuis et al. (2015), it is obvious from
the graphical inspection that the vast majority of countries does not show a neg-
ative relationship, while in our example one may find an—on average—negative
relationship among the countries.

Decomposing country-level effects into their within and between components
yields the results presented in Model M6 (Table 3). Within and between-country
effects are not identical for any of the four country-level variables, indicating that
Model M3 (Table 2), which presented a weighted average of within and between
effects, was misleading (see Fairbrother 2014 for a detailed discussion). In all in-
stances, the between effect is much larger than the within effect, indicating that
cross-sectional models will often provide overestimated effects due to omitted vari-
able bias. Regarding the effect of social spending, the between effect is –0.038,
resembling the effect estimated in the purely cross-sectional Model M2, while the
within effect is only –0.011. This coefficient is not significant at the 5%-level but it
is close. If the hypothesis is tested one-sided, for which there is a good reason to
do because the hypothesis is directed, one could conclude that there is a negative
effect of social spending on church attendance; albeit much smaller than a cross-
sectional model suggests. So, for now one may conclude that the results of the cross-
sectional analyses by Immerzeel and Tubergen (2013), who also tested one-sided,
can be replicated by a within-country estimator (but also see the further discussion
in the next section).
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Fig. 4 P–P plot of (a) country- and (b) country-year-level residuals from Model M6 (Table 3). Notes:
Based on ESS data 2002–2014 (compare Table 4)

To summarize, by pooling multiple waves of comparative survey data the statisti-
cal power can be increased and the option to test hypotheses via within-specifications
emerges. From a causal identification standpoint this should be superior to between
country estimates which are more prone to omitted variable bias. This is obviously
not possible if the variables of interest do not change over time. Similarly, using this
technique becomes less useful if the variables of interest change only marginally. In
that case, the available variance to identify the effect is small and the estimates will
be imprecise. Clearly, the general statistical power and the feasibility of the within-
country estimator increases with the number of available survey waves.

4 Diagnostics

Before concluding this article, we briefly discuss diagnostics for multilevel mod-
els—specifically, diagnostics for influential cases. There are many statistical tests
and graphical inspections that can be used to check for violations of some of the as-
sumptions implicit to the model. Hox (2010, p. 23 ff) provides a very good overview
of such tests, and Snijders and Berkhof (2008) discuss many issues in greater and
more technical detail. This paper does not have space to discuss regression diag-
nostics in detail, but that should not be taken as a sign they are not important and
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useful. It is valuable to investigate regression diagnostics, particularly through graph-
ical inspection of the residuals at each level. For example, Fig. 4 shows so-called
P–P plots of the residuals from Model M6 at the country and at the country-year
level. These plots allow for a basic visual test of the normality assumption: Perfectly
normally distributed residuals form a straight diagonal line. As expected, residuals
at the country level (uj )—with just 26 observations—are not normally distributed,
while residuals at the country-year level (ujt ), with 139 observations, are close to
a normal distribution. In principle, violations of the normality assumption can result
in biased SEs and require some caution with respect to statistical inference, though
simulations reported by Bell et al. (2019) suggest that such biases are in practice
quite modest.

Cook’s Distance (Cook’s D, for short) is a measure describing the influence of
single observations on all estimated coefficients (Cook 1977). In the context of
multilevel models, it can be applied to the random and the fixed part separately
(Snijders and Berkhof 2008, p. 157 ff.):

CF
j D 1

r

�
b̌ � b̌

.�j /

�0
bS�1

F .�j /

�
b̌ � b̌

.�j /

�
; for the fixed part and

CR
j D 1

p

�
b� �b�.�j /

�0bS�1
R.�j /

�
b� �b�.�j /

�
; for the random partI

where b̌ and b� are vectors of parameter estimates from the fixed and the random

part, respectively, and b̌
.�j / and b�.�j / are the same estimates when country j is

left out from the sample. Finally, bSF .�j / and bSR.�j / are the estimated covariance
matrices of the fixed and random part and r and p are the numbers of parameters
estimated in the fixed and random part. Cook’s D can be interpreted as the standard-
ized average squared difference in parameter estimates with and without country j
(Van der Meer et al. 2010, p. 175). The total Cook’s D measure for the model equals
the weighted average of Cook’s D for the random and the fixed part:

Cj D 1

r C p

�
rCF

j C pCR
j

�
:

Since hypotheses are most often about the fixed part of the model, researchers may
want to examine the single components rather than the total measure. And with very
few countries it is entirely possible that every country will appear to be influential.

That of course depends on the definition of “too influential”. Belsley et al. (1980,
p. 28) propose the cut-off value 4/n for Cook’s D. Table 5 (appendix) presents
Cook’s D for the fixed part of Model M6 and 19 out of 26 countries are deemed too
influential if we follow the proposal of Belsley et al. (1980).20 Obviously, this is not
very helpful because the exclusion of 19 countries is not an option. Nevertheless,
the Cook’s D measure indicates which of the countries has the strongest influence

20 For two-level models, Stata users can use the mlt ado-package to calculate Cook’s D and DFBETAs
(Möhring and Schmidt 2013). In the online appendix we provide a syntax for three-level models which is
very general and can be easily adapted to researchers’ own applications.
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on the sum of all (fixed) parameter estimates. In the example data the by far most
influential countries are Ireland (Cook’s D= 5.12) and Israel (Cook’s D= 4.84, where
the next highest-ranked country has a value of about 2.6). Looking at Fig. 3, one
may wonder why Israel (IL) appears as influential, given its position in the scatter
plot; recall though that Cook’s D is based on the sum of all parameter estimates
from a multivariate model, not on bivariate relationships.

Nevertheless, to decide how robust the conclusion about the social spending effect
is, Cook’s D may not be the best measure. After all, Israel does not appear to be
a suspicious case in Fig. 3, neither regarding the between- nor the within-country
relationship. DFBETA is a measure that describes the influence of a single unit on
a selected coefficient (Belsley et al. 1980, p. 13) and can be applied in the context
of multilevel models as well (Van der Meer et al. 2010, p. 175):

DFBETAzj D
b̌
z � b̌

z.�j /

SE
�
b̌
z.�j /

� ;

where b̌
z � b̌

z.�j / is the difference between the effects of variable z with and
without country j.21 This difference is divided by the SE of the effect in the model
without country j. DFBETAs can be understood as the standardized difference be-
tween the coefficients with and without unit j. For DFBETAs, Belsley et al. (1980,
p. 28) propose the cut-off value 2=

p
n. Table 5 in the appendix presents DFBETAs for

the within effect of social spending and identifies three influential cases: Denmark,
Ireland and Poland, with Ireland having a strong negative impact on the estimates
(DFBETA= –1.85) and Denmark and Poland having positive influences (0.54 and
0.76, respectively). Again, not all of these countries seem suspicious from inspecting
Fig. 3. Given the country-specific relationships presented in Fig. 3, it is no wonder
that Ireland has a strong negative impact and that Poland has a positive effect on the
estimates but Denmark seems to be a rather inconspicuous case. This is precisely the
reason why graphical inspections of bivariate relationships alone are not sufficient
to identify influential cases (Van der Meer 2010, p. 175).

The blind exclusion of countries, because they exceed some cut-off value in an
outlier statistic, is not a useful strategy; but paying attention to these cases certainly
is. One may argue that these outliers are valuable candidates for case studies and/or
hint at the need for better theories. Since the space in this paper is limited, we
simply present estimates without these three influential cases (Ireland, Poland and
Denmark) in Model M7 (Table 3). Focusing only on the effect of interest, Model
M7 yields a smaller within effect of social spending than Model M6, and the p-
value for the coefficient on social spending has increased substantially.

21 DFBETAs can of course also be calculated for individual-level variables (x) but in the context of multi-
level modeling its application to country-level variables (z) is typically of interest.
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5 Conclusions

We will not attempt to settle the debate between Immerzeel and Tubergen’s (2013)
argument that social spending has a negative effect on church attendance and the
objection by Te Grotenhuis et al. (2015) that this result does not stand up when
tested longitudinally. Instead, the purpose of this exercise has been to demonstrate
how sensitive results from multilevel models with comparative survey data can be
to various decisions taken during the research process, and to suggest useful ways
of thinking about that sensitivity.

This paper has addressed a selection of issues, but there are others it has ignored.
The research example in this paper used a linear multilevel model, and while all
issues are also relevant for nonlinear models, the nonlinear case presents some
additional challenges (see Bryan and Jenkins 2016). We also did not address in
great detail the estimation of cross-level interactions and random slopes, both of
which are important topics (see Bell et al. 2019; Elff et al. 2016; Giesselmann
and Schmidt-Catran in press). Finally, we also did not address any issues of model
building. For the example analysis, we simply took the model from Te Grotenhuis
et al. (2015). Particularly where degrees of freedom are limited, researchers need to
choose what variables to include very carefully, on both theoretical and empirical
grounds.

Comparative survey data are characterized by a small number of higher-level units
(countries) which are not random samples. This presents researchers with several
challenges, including questions about whether inferential statistics are useful at
all, what the appropriate estimation method is, and whether estimates are sensitive
to single countries. There is also a risk of omitted variable bias, or the inability
to include a full complement of variables and/or random slopes. While inference
about country-level effects must be viewed as conditional on the observed sample,
inferential statistics are, from our view, still useful in the context of multilevel
models fitted to comparative survey data. With small samples at the country level,
researchers would do well to test the robustness of their findings to the choice of
different estimation methods. While statistical power at the country level is typically
scarce, the contrary is true for the individual level, where observation numbers are
typically very large. Particularly at this level, researchers should always consider the
practical size of the effects in addition to their levels of significance.

The issue of omitted variables can—to some extent—be addressed by employing
within-country estimators, though this requires observing sufficient change over time
in the variable of interest and to have a decent number of waves that can be pooled.
Thus, not every research question can be tested with these methods. Obviously, such
an estimator does only control for time-constant omitted variables but it can still
suffer from omitted variables if these too vary over time.
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Appendix

Table 4 Sample sizes of example data—European Social Survey (ESS) rounds 1 to 7

Country Year Total

2002 2004 2006 2008 2010 2012 2014

AT 2138 2154 2288 – – – 1778 8358

BE 1725 1742 1781 1747 1662 1863 1759 12,279

CH 2002 2111 1787 1785 1473 1477 1508 12,143

CZ 1224 2525 – 1934 2279 1737 1943 11,642

DE 2849 2723 2803 2688 2986 2920 3001 19,970

DK 1461 1451 1443 1584 1557 1621 1487 10,604

EE – 1970 1471 1596 1784 2358 2016 11,195

ES 1532 1589 1743 2481 1834 1838 1849 12,866

FI 1972 1997 1880 2181 1852 2169 2064 14,115

FR – – 1965 2039 1714 1952 1895 9565

GB 2007 1862 2342 2300 2352 2222 2221 15,306

GR 2515 2388 – 2039 2667 – – 9609

HU 1672 1471 1481 1511 1548 1937 1645 11,265

IE 1930 2195 1586 1743 2514 2582 2316 14,866

IL 2289 – – 2264 2020 2353 2460 11,386

IS – 551 – – – 720 – 1271

IT 1160 1484 – – – 856 – 3500

LU 1403 1567 – – – – – 2970

NL 2309 1847 1870 1748 1784 1825 1881 13,264

NO 2027 1754 1744 1541 1540 1614 1432 11,652

PL 2071 1695 1687 1595 1703 1840 1563 12,154

PT 1456 1989 2072 2237 2003 2066 1239 13,062

SE 1979 1924 1903 1811 1488 1812 1761 12,678

SI 1487 1369 1433 1234 1352 1233 1210 9318

SK – 1373 1649 1725 1790 1784 – 8321

TR – 1805 – 2341 – – – 4146

Total 39,208 43,536 34,928 42,124 39,902 40,779 37,028 277,505

Source: ESS data 2002–2014, obtained from the cumulative data wizard on 20th September 2017
Note: For definition of the country codes compare Fig. 2.
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Table 5 Cook’s D of fixed part and DFBETAs of within-effect of social spending from Model M6

Country Cook’s D DFBETAs

AT 0.2983* 0.0025

BE 0.4002* –0.1199

CH 0.0952 –0.0782

CZ 0.0786 0.0474

DE 0.5876* –0.2020

DK 0.2882* 0.5436*

EE 0.6936* 0.1051

ES 1.7909* –0.0312

FI 0.6411* 0.2576

FR 0.3415* 0.1015

GB 1.2517* 0.0654

GR 0.6241* –0.0859

HU 0.1458 0.1163

IE 5.1165* –1.8460*

IL 4.8394* –0.3309

IS 0.0062 –0.0238

IT 0.0525 0.0137

LU 0.0316 0.1129

NL 0.1516 –0.0785

NO 0.2899* 0.0436

PL 0.4649* 0.7625*

PT 2.6162* 0.0936

SE 0.4284* –0.2783

SI 0.6803* 0.1920

SK 0.5251* 0.0055

TR 2.1563* 0.2088

* cut-off value (Cook’s D= 0.1538, DFBETAs= 0.3922) exceeded
Note: For definition of the country codes compare Fig. 2.
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Abstract The article reviews 18 studies published between 2000 and 2017 which
use multilevel techniques and focus on immigrants’ labor market outcomes. It is im-
portant to understand why immigrants appear to be at particular risk of experiencing
poor economic outcomes, be it participation in the labor market, labor market at-
tainment or income. The multilevel analyses reveal that structural conditions in both
origin and destination countries are significantly shaping immigrants’ labor market
outcomes, while other factors (such as social capital) have less clear effects. The
review also shows that multilevel studies, although they reveal substantial insights,
are in want of a better theoretical explanation of the contextual effects, especially
when the contexts of interest are at the country level. It concludes that, by incorpo-
rating interaction effects and relying on longitudinal data, future multilevel studies
have the potential to better account for immigrants’ economic outcomes.

Keywords Immigrants’ labor market outcomes · Multilevel analysis · Subnational
units as macrolevel contexts · Structuralist · Institutionalist · Psychological and
ideological explanations

Erfolg von Zuwanderern auf dem Arbeitsmarkt: Erkenntnisse aus
Mehrebenenstudien

Zusammenfassung In dem Artikel werden 18 zwischen 2000 und 2017 veröf-
fentlichte Studien untersucht, in denen Mehrebenenanalysen verwendet werden, um
den Arbeitsmarkterfolg von Zuwanderern zu ermitteln. Es ist wichtig zu verstehen,
warum Einwanderer einem besonderen Risiko auf dem Arbeitsmarkt ausgesetzt sind,
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eher benachteiligt zu sein; sei es bei der Erwerbsbeteiligung, beim beruflichen Vor-
ankommen oder beim Einkommen. Die Mehrebenenanalysen zeigen, dass die struk-
turellen Bedingungen in den Herkunfts- und Zielländern den Arbeitsmarkterfolg der
Einwanderer maßgeblich beeinflussen, während andere Faktoren (wie etwa ihr So-
zialkapital) weniger klare Auswirkungen haben. Die Übersicht zeigt auch, dass für
Mehrebenenanalysen, obwohl sie wesentliche Einsichten offenbaren, bei der theo-
retischen Erklärung von Kontexteffekten noch Nachholbedarf besteht, insbesondere
wenn die interessenden Kontexteffekte auf Länderebene angesiedelt sind. Der Ar-
tikel kommt zu dem Schluss, dass zukünftige Mehrebenenanalysen das Potenzial
haben, durch die Einbeziehung von Interaktionseffekten und die Verwendung von
Längsschnittdaten die ökonomischen Erfolge von Einwanderern besser belegen zu
können.

Schlüsselwörter Arbeitsmarkterfolg von Zuwanderern · Mehrebenenanalyse ·
Subnationale Einheiten als Makrokontexte · Strukturalistisch · Institutionalistisch ·
Psychologische und ideologische Erklärungen

1 Introduction

Immigrants’ incorporation into the labor market is unanimously seen as an essential
step in the integration process, ultimately leading to immigrants becoming productive
and self-reliant members of the host societies. Notwithstanding this uplifting view,
many studies find significant gaps between Western Europeans and immigrants on
indicators such as labor market participation and attainment, welfare dependency, or
poverty risks, and argue that they are gauging the limited integration of immigrants.
Other studies argue that such bird’s-eye views based on averages are not entirely
correct, as there is greater diversity among immigrants: For example, the children
of immigrants may encounter similar problems when entering the labor market as
their parents did, but there are differences when it comes to attainment: Children
of immigrants from other European countries outperform their parents, but remain
somewhat behind the majority groups, while other groups face disadvantages in
many contexts (for example, Turks in many European countries) (see the detailed
review by Heath et al. 2008).

The sustained interest in immigrants’ labor market outcomes is visible not only
in the number of studies, but also in the large palette of methods: from qualitative
and qualitative comparative analyses (QCA) studies (Agudelo-Suarez et al. 2009;
Hooijer and Picot 2015) and panel/longitudinal studies (Büchel and Frick 2005;
Dustmann and van Soest 2002; Kanas et al. 2012; Bratsberg et al. 2014), to various
regression-based models (Kalter and Granato 2002; Adsera and Chiswick 2007;
Munoz-Comet 2016; Kesler 2015), and event-history models (Kalter and Kogan
2006).

Many of these studies have emphasized the role of individual factors such as
education, family background, accumulated experiences, years in host countries,
contacts with natives, age, gender, and ethnicity (Adsera and Chiswick 2007; Evans
1989; Sanders and Nee 1996; Perreira et al. 2007; Flap et al. 2000; Waldinger et al.
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2006), but contextual factors have come into the limelight more recently. Theo-
retical arguments stating that individual outcomes depend on the context in which
individuals live are not new (Blalock 1984; Huber 1991). Socialization theories,
for example, emphasize the part played by family values and conditions, the roles
of peers in the neighborhood, or the impact of the work environment. The con-
text can also have an effect through structures: As neighborhood effects theories
show (see for a discussion Ainsworth 2002; Sampson et al. 2002), living in a poor
versus a richer neighborhood can shape the way in which one dresses and speaks,
which may have consequences on how a person presents himself or herself or comes
over in a job interview situation. Similarly, institutional theories argue that different
institutional settings open or close opportunities for individuals, with far-reaching
implications for a person’s success on the labor market (or lack thereof). In this con-
text, multilevel modeling techniques emerged as an effective instrument to gauge the
complex effects of context and individual factors on individual economic outcomes
such as risk and duration of unemployment, employment attainment and status, or
experience of self-employment.

Multilevel analysis has several advantages over the other techniques which can
account for the effect of contextual factors. It allows the researcher to simultaneously
examine the effects of context and individual-level variables, while accounting for
the non-independence of observation within units. It also accounts for both cross-
individual and cross-context variation, as well as for the contribution of individual-
level and context-level variables to this variation (see Schmidt-Catran et al. 2019).
In addition to its technical advantages, the basic multilevel model is flexible, thereby
enabling researchers to test many theories using a variety of conceptualizations and
measurements of outcomes of interest. It can accommodate different conceptualiza-
tions of “levels”: Individuals can be seen as nested in groups, in neighborhoods,
regions or countries, but they can also be considered to be nested in time units. The
multilevel model can include two, three or more levels, and can be applied to differ-
ent outcomes (binary, continuous, multiple-category or survival analysis) (Snijders
and Bosker 2012; Hox 2010).

This review proceeds as follows. It begins with a brief summary of the findings
of previous studies concerning immigrants’ labor market outcomes, followed by
an overview of the studies which rely on multilevel modeling to examine these
outcomes. The following sections examine these studies in greater detail, focusing
on explanatory frameworks (Sect. 4) and findings (Sect. 5). The review concludes
with a discussion of the use of multilevel modeling in the reviewed studies, and of
the contribution it brings, as well as its potential.

2 Labor Market Outcomes of Immigrants in Europe

Unlike the U.S. and Canada, Western European countries did not become a des-
tination for immigration on a large scale until after the Second World War, when
the guest-worker programs were enacted to help governments and employers deal
with the massive labor force shortages. Workers from Yugoslavia, Morocco, Turkey
and former colonies arrived in the 1950s and 1960s. The Oil Crisis in the early
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1970s led to a freeze in labor recruitment from abroad, but foreigners arriving via
family reunification and asylum constituted a pool of low-skilled labor throughout
the 1970s and 1980s. The 1990s once more witnessed a reversal, as Western Eu-
ropean governments came to see economic migration as beneficial, especially if it
was channeled toward those economic sectors that need it the most.

During the 1990s, evidence started to accumulate that gaps between immigrants
and natives existed along important dimensions such as educational attainment (Ver-
meulen and Perlman 2000; Grönqvist 2006; Van Zanten 1997), poverty risks (Blume
et al. 2007; Galloway and Aaberge 2005), access to, and attainment in, the labor
market (Berthoud 2000; Fieldhouse 1999; Herzog-Punzenberger 2003; Kogan 2006;
Simon 2003; Wolbers and Driessen 1996). In spite of the fact that the concern with
these lasting gaps has spilled over from the country level to the EU level, where
it spurred efforts to discourage discrimination (by adopting the Racial Equality Di-
rective (2000/43/EC) and the Employment Equality Directive (2000/78/EC)) and to
systematically monitor immigrants’ economic outcomes, Eurostat data indicate that,
16 years after the EU Equality Directives were put in place, there remain visible
differences on average between natives and immigrants on the most important labor
market indicators. Among immigrants, those coming from non-EU countries have
the worst outcomes. For example, they have higher rates of long-term unemployment
(i. e. lasting longer than 12 months), and the highest rates of youth unemployment.
These two indicators are of particular concern because they indicate the long-term
risk that these groups face, due to the cumulative nature of the effects of unem-
ployment, which span across many areas, from deskilling, to loss of social rights, to
psychological and health effects (Brand 2015).

3 Data Sources and Context Units

3.1 Descriptives of Studies Included in the Review

Following the 1999 publication of Snijders and Bosker’s comprehensive textbook on
multilevel modeling, a multitude of textbooks have been published (Hox 2010; Gel-
man and Hill 2007; Raudenbush and Bryk 2002; Skrondal and Rabe-Hesketh 2010;
Goldstein 2011; Demidenko 2004; de Leeuw and Meijer 2008), which have deep-
ened knowledge and broadened the field, providing insights for further modeling.
As a consequence, the multilevel technique became an essential tool in the social
scientist’s toolbox during the 2000s, and came to be applied to an ever-increasing
research domain. The year 2000 was therefore selected as the starting point in the
literature search for this review. In order to retrieve articles focusing on immigrants’
labor market outcomes, the search included the terms “multilevel analysis/model”,
“immigrants”, “economic outcomes”, “employment”, “unemployment”, “poverty”,
“welfare dependency”, and “wages”, in various combinations. As multilevel models
are sometimes referred to as “random effects models” and “hierarchical models”,
these terms have also been used. The search spanned economic, political science,
and sociological publications.
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The literature on immigrants’ economic outcomes is vast (and rapidly expanding)
(see Heath, Rothon and Kilpi’s 2004 review of the economic outcomes of the second
generation, or Midtbøen’s 2015 review of ethnic penalties on labor markets, in
addition to the abovementioned publications), with a remarkable number of country
studies and small-N comparisons. Studies where the country names are replaced by
variables are growing steadily in number, this being a direct consequence of the
increasing availability of comparable country-level data, but many of them could
not be included in this review as they use other analytical strategies (see however
Sect. 6 for a brief commentary on their findings). The literature search produced
a comparatively small number of studies which explicitly use multilevel modeling
techniques (see Table 1).

Table 1 summarizes the literature identified for this study along two dimensions:
type of context units used, and the labor market outcome of interest. As it can be
seen, in seven studies the outcome of interest is immigrants’ job/labor market status,
in six studies it is immigrants’ unemployment, and in five studies it is the take-up
of self-employment by immigrants. As to the macrolevel considered, eight studies
follow the cross-country approach, and nine focus on subnational units within one
country. While in both cases the researchers can evaluate the impact of contextual
characteristics, the latter strategy has certain advantages: It enables the researcher
to keep factors such as institutions, laws, or country-specific skills that immigrants
are expected to acquire under control, while zooming in on social, structural, and
economic characteristics of immediate contexts expected to affect individuals’ eco-
nomic outcomes such as neighborhood, the locality or the region where they live
(for an elaboration of the role of different context levels, see Kloosterman and Rath
2001). As to design, all the studies reviewed here rely on one-year cross-sections or
pool several survey waves (see column “Method & design” in Table 2).

3.2 Data and Units of Analysis

The multilevel modeling technique builds on the recognition that context units/
groups are not independent from each other (in fact, a basic assumption is that they
are “extracted” from a larger population) and it is able to account for the non-inde-
pendence of observation within context units. The correct estimation of the effects
requires that the units at both levels can be identified. If it can be argued that indi-
viduals are clearly identifiable (biological bodies with sets of psychosocioeconomic
characteristics), other units pose greater challenges. At the macro level, individuals
can be nested in units with fixed borders, such as countries or subnational adminis-
trative units, but they can also be nested in less clearly defined units.

As Tables 1 and 2 (column “secondary level units”) show, several studies focus on
subnational units such as neighborhoods and enclaves as the relevant contexts shap-
ing immigrants’ labor market outcomes. The fact that these units do not have clear
borders presents researchers with opportunities and challenges: Although researchers
can define the context unit that makes most sense for the intended research, finding
the appropriate size may cause problems. A major concern is the heterogeneity of
neighborhood/enclave characteristics, specifically the relation of the within- to the
between-variation: When the neighborhood/enclave size is large, variation within
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units may be high, but variation between units may be limited. The combination of
large within variation and low between variation increases the difficulty encountered
when identifying the context effects. If the neighborhoods/enclaves are defined to
limit internal heterogeneity, the low within unit variation may create problems for
the estimation of the random terms (O’Campo 2003).

Multilevel models’ ability to take into account the effects of factors situated at
different levels capture close-to-reality combinations of determinants of immigrants’
labor market outcomes. However, this increased ability to capture the multilayered
reality comes with its own price, as the models become more data demanding and
require an increasingly complex estimation of their assumptions. Sample size and
power calculations for multilevel hypothesis-testing are more demanding in terms
of the number of contexts and the number of units per context than in the case
of traditional regression methods. Due to large cross-national survey projects and
various repositories of country-level data, as the column “Data sources and time”
(Table 2) indicates, it has become possible to approach the minimum recommended
number of 20 context-level units, albeit the lower limit of 20 is still hotly debated
(Stegmueller 2013; Maas and Hox 2005; Meuleman and Billiet 2009; Hox et al.
2012; Bryan and Jenkins 2016). This problem is of course much smaller when
subnational units are used as contexts, although in this latter case other problems
might intervene—such as the availability of finely grained data (for example at the
level of neighborhood/enclave, or some other lower-level administrative units).

As Table 2 (column “Data sources and time”) illustrates, macrolevel data are
retrieved from large repositories offered by the International Labor Organization
(ILO), the Organisation for Economic Cooperation and Development (OECD), the
World Bank (WB) and Eurostat, or national statistical institutes. Microlevel data
are derived from various national surveys, from cross-national surveys such as the
European Social Survey (ESS), or from datasets compiled from various domestic
sources by the researchers themselves (van Tubergen et al. 2004; Spörlein and van
Tubergen 2014; Van Tubergen 2005). The availability of high-quality data sources
makes it possible not only to increase the number of macrolevel units, but also to
combine them in novel ways, which enables original hypotheses to be tested (van
Tubergen et al. 2004; Spörlein and van Tubergen 2014; Kogan and Kalter 2006). The
column “Secondary level units” in Table 2 illustrates how researchers take advantage
of the new data sources that are available in order to include diverse contexts: The
subnational studies cover anywhere between 35 localities (Kogan and Kalter 2006)
to 87 local labor markets (Andersson et al. 2013) to 490 ethnic communities (Kesler
and Hout 2010). Depending on the modeling technique, some cross-national studies
rely solely on destination countries (for example 28 countries in Pichler 2011), while
others include destination, origin and combinations thereof (settings). The latter is an
approach developed by van Tubergen and colleagues, which enables them to include
a large number of context-level units: For example, van Tubergen et al. (2004) use
18 Western destination countries, 187 origin countries and 984 settings.

The issue of data availability partly affects the choice of context units. As coun-
try-level data is regularly collected and available free of charge, an ever-increasing
number of countries can be included in analyses, as van Tubergen and colleagues
have shown. Diverse situations occur at subnational level. For example, the availabil-
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ity of administrative register data encourages scholars to opt for using administrative
units (see Andersson et al. (2013) and Ohlsson et al. (2012) who use locality-level
data in Sweden, or Scheller (2017) who uses planning regions in Germany). Such
administrative data have the advantage that the researcher can include all existing
subnational units. In contrast, where administrative data are absent or difficult to
come by, researchers devise alternative strategies, which result in fewer than real-
existing upper level units included in the analysis. For example, Kesler and Hout
(2010) develop a set of criteria to identify the metropolitan areas and ethnic com-
munities, while de Jong and Steinmetz’s (2004) combination of several data sources
provides them with unit-level data for 38 subnational geographical units. In these
latter cases, an additional question emerges which is often encountered, but not
readily acknowledged (Kesler and Hout 2010; De Jong and Steinmetz 2004; Kim
2018; Zolin et al. 2015): Do the units included in these analyses constitute nonbiased
samples of all the potential subnational units? Given the fact that multilevel analysis
assumes that the upper-level units are a random sample from a larger population
of units, the reliability of the results is affected if this condition is not met. This
problem, of course, does not occur if the upper level includes all the units from the
population of subnational units (for example Andersson et al. 2013).

4 Theoretical Explanations

According to Parsons (2007), social scientists rely on explanations which, by and
large, can be divided into four categories: institutional, structural, psychological,
and ideational. Institutional explanations consider the individuals’ position within
institutions, namely man-made organizations and rules. Structuralist explanations
focus on the role of structures such as geography, wealth distribution, or power dif-
ferentials. Both institutions and structures are seen as exogenous to the phenomenon
to be explained, and constrain individual actions and behaviors in specific ways.
Psychological explanations focus on the role of cognition and affect as main deter-
minants of individual outcomes. Similarly, ideational explanations also emphasize
the role of cognitive and affective elements, but see them as “created by certain
historical groups of people” (Parsons 2007, p. 12). Albeit attracting some criticism
(see the “critical friendly” commentary by Daigneault and Béland (2015)), Parsons’
typology in essence provides an elegant heuristic to map a field in which little effort
had previously been made to systematize the theoretical approaches accounting for
the effects of contexts on immigrants’ labor market outcomes.

4.1 Institutionalist Explanations

Studies which focus on institutions generally distinguish between host- and home-
country institutions. Most attention is devoted to understanding the role of the for-
mer, reflecting the general concern with the (economic) outcomes of immigrants in
the host countries. However, as illustrated below, some authors argue that the home
countries’ institutions are also likely to have an impact on their emigrants’ future.
The host-country institutions most often expected to influence the economic out-
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comes of immigrants are policies, as man-made regulatory frameworks which shape
opportunities. Although a coherent theory is yet to be formulated, several studies
elaborate on the likely effects of several policies, based on their liberal or restrictive
features. For example, Pichler (2011) argues that policies that facilitate immigrants’
settlement are likely to have positive effects, but their impact may be indirect, via
other policies or processes. Other scholars pay attention to policies which enhance
employment protection, institute constraining immigration regimes or provide too
generous welfare benefits and expect to observe negative effects on immigrants’
labor market outcomes, due to the fact that they directly affect the ability and in-
centives of immigrants to obtain jobs (Kogan 2006; Pichler 2011; Büchel and Frick
2005). Other host-country institutions which are likely to shape immigrant outcomes
are the color of government or the type of welfare state (Kogan 2006; Pichler 2011;
van Tubergen et al. 2004) because they are expected to influence the chances that
immigrants are offered, as well as their incentives to work. The arguments concern-
ing home-country institutions build on the idea that the institutional make-up of the
home countries may influence the emigration decision of certain categories, which
will experience differentiated economic success (van Tubergen et al. 2004; Fleisch-
mann and Dronkers 2010; Spörlein and van Tubergen 2014). All these studies use
countries as units of analysis at the upper level because they conceptualize institu-
tions as country characteristics, and disregard possible differences at the subnational
level that some institutions might exhibit, for example policy implementation may
be different at regional/local levels.

4.2 Structuralist Explanations

Many scholars who take a structuralist perspective see individuals as being first and
foremost embedded in local structures, which shape their opportunities. This ap-
proach has the advantage that it accounts for within-country diversity. For example,
long-term complex processes have led to the formation of pockets of deprivation or
segregation, and living in such areas may result in disadvantages (fewer opportuni-
ties, lower job quality) (Johnston et al. 2010). Similarly, local economies may vary
with respect to their profile (agricultural production vs. highly competitive niche
sectors), or vary with respect to their unemployment levels. Such differences not
only have an effect on the type of immigrants settling in these localities (low vs.
highly skilled), but also on their long-term employment prospects and career attain-
ment (Ohlsson et al. 2012; Andersson et al. 2013; Wang 2009; Kesler and Hout
2010). Studies in this vein are located at subnational level, and use neighborhoods,
localities, or regions as the upper level of analysis.

Other studies however focus on country-level structural conditions. For exam-
ple, geographical distances or income inequality between home and host countries,
size of immigrant communities or overall economic conditions, constitute struc-
tural characteristics which shape the migration flows and influence the life chances
of immigrants in the host countries (van Tubergen et al. 2004; van Tubergen 2005;
Fleischmann and Dronkers 2010; Spörlein and van Tubergen 2014; Kogan and Kalter
2006; Scheller 2017). Arguably, some of these structural conditions are not uniform
within countries (income inequalities, economic conditions, immigrant communi-

K



Immigrants’ Labor Market Outcomes: Contributions from Multilevel Studies

ties), and the simplifying assumptions embedded in using countries as the upper
level of analysis can be criticized. While this is a valid criticism, the choice is often
based on pragmatic considerations spurred by the absence of detailed subnational
data.

4.3 Psychological Explanations

By definition, psychological explanations are formulated at the individual level. In
studies which explore the effect of contexts on individual economic outcomes, psy-
chological factors are part of the mechanisms through which context characteristics
are translated into individual outcomes such as unemployment, or entrepreneurial
behavior. For example, the human capital (i. e. skills and cognitive capacities), the
ability to make rational decisions or the awareness of discrimination risks, can be
conceptualized as filters through which immigrants negotiate the positive or nega-
tive characteristics of their living environments (Van Tubergen et al. 2004, p. 707).
A detailed discussion of these effects and the supporting mechanisms is presented
in Sect. 4.5.

There are several studies which build on psychological explanations at contextual
level. They are centered around “social capital”. Although social capital is often seen
as an individual characteristic, it can be conceptualized as a context characteristic if
it is seen as a characteristic of networks. It must however be noted that social capital-
based explanations cannot be easily placed into one single category. In fact, they
are more correctly seen as being simultaneously structururalist and psychological
explanations. Social capital has a structural component, as it depends on the structure
of one’s ties (i. e. the network per se), but it is more than that, as it depends on the
quality of the ties, with key elements such as trust, affect, or cognitive connections.
As in the studies taking this approach the authors emphasize the cognitive and
affective links that are established between individuals in the network, I have decided
to place social capital-based explanation in the psychological category.

As to the effects of social capital, the jury is still out, as theoretical expectations
can be formulated in positive and negative directions. The presence of co-nation-
als in the host countries has long been proven to help immigrants by reducing the
information and settling costs (see for an overview Gold 2005). The literature on
economic outcomes postulates that co-ethnic networks have an effect well beyond
the initial settling stage: They can provide not only information about employment
opportunities, but also employment opportunities, and even demand services and
become a potential market for entrepreneurial immigrants. Although bonding social
capital, that is social capital emerging in homogeneous networks such as co-ethnic
ones, has obvious advantages, some authors argue that there is a risk that co-ethnic
networks provide low-quality jobs, thereby undermining individuals’ development
potential, and maintain that bridging social capital, that is social capital emerging in
networks encompassing ethnically diverse groups, is more important (see for a dis-
cussion Kanas et al. 2009), as it offers access to more and more diversified resources
which may have positive effects on immigrants’ labor market outcomes. This line
of argumentation sees immigrants embedded in local networks, and therefore the
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studies pursuing this path often choose neighborhoods and enclaves as the upper-
level units of analysis (Scheller 2017; Kogan and Kalter 2006; Zolin et al. 2015).

4.4 Ideational Explanations

Ideational explanations focus on the role that ideas espoused by groups of people
have in shaping social actions. Public opinion has increasingly become the focus of
a number of studies which explore the effects of ideas on individual outcomes such
as policy preferences or policy responses. Several scholars have also adopted this
approach in relation to immigrants’ economic outcomes. The underlying argument
is that public opinion creates an ideational sphere on its own, capable of producing
effects at individual level because it influences the opportunities that immigrants
are offered or denied. Public opinion can be treated as a country-level characteristic
(see Kislev 2017), or as a subnational characteristic, if natives’ attitudes toward
immigrants are conceptualized as varying within countries, due for example to past
patterns of localized interactions (or a lack thereof) (De Jong and Steinmetz 2004).
These different conceptualizations result in the use of countries or regions and
localities as macrolevel units in multilevel models.

4.5 Combinations of Institutionalist, Structuralist, and Psychological Explanations

Although studies often focus on one explanatory factor, and control for the ef-
fects of others, there are studies that reflect an endeavor to capture complex social
phenomena by combining explanatory frameworks. One such approach is mixed em-
beddedness, which has been developed to explain immigrants’ propensity to become
entrepreneurs. Its starting point is a criticism of the literature that sees individual
characteristics as the determinant of immigrant entrepreneurship (see for exam-
ple Hammarstedt 2001; Constant and Zimmermann 2006; for a discussion see also
Kloosterman and Rath 2001; Kloosterman 2010). In contrast, the position adopted by
the proponents of mixed embeddedness reflects the view that the emergence of im-
migrants’ entrepreneurship depends simultaneously on individual capital (financial
and entrepreneurial spirit and knowledge), on the social capital of the neighborhood
(which provides support and a market for the entrepreneur) and on the opportunity
structure at the local level (local market situation and institutions) (Kloosterman and
Rath 2001). Studies in this vein naturally zoom in on local contexts, neighborhoods,
enclaves, or local labor markets (Ohlsson et al. 2012; Andersson et al. 2013; Wang
2009; Kesler and Hout 2010).

A different way of combining explanations is exemplified by the work of van
Tubergen and colleagues (van Tubergen 2005; van Tubergen et al. 2004; Spörlein
and van Tubergen 2014) as well as Fleischmann and Dronkers (2010), who argue
that context characteristics affect a person’s migration decisions, which are ulti-
mately reflected in the labor market outcomes (for example, countries with labor
market regimes which reward individual investment in skill acquisition are likely
to attract immigrants who perceive high returns for their skill set). These scholars
have theorized that immigrants make decisions under the simultaneous effects of
host-countries’ contexts (destination effects), of countries of origins (origin effects),
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and under the influence of destination and origin characteristics, combined in what
is designated as community/setting effects (for example skill transfer opportunities
as shaped by laws, or religious and geographical distance). These three types of
macrocharacteristics can be seen as directly influencing immigrants’ labor market
outcomes (i. e. they produce contextual effects), or they influence the choices that
immigrants make, thereby resulting in an unequal distribution of immigrants across
contexts (i. e. they produce composition effects).

In this overall framework, rational choice, human capital and discrimination the-
ories (which arguably reflect psychological, i. e. cognitive and affective processes)
are used to elaborate on how the composition and contextual effects come to be.
For example, on the basis of rational choice, plausible mechanisms can be devel-
oped that explain how characteristics of host countries can be conducive to certain
economic outcomes. Thus, van Tubergen (2005) argues that some immigrants opt
to become entrepreneurs as a rational decision (self-interest) if they live in a con-
text which prevents them from securing salaried employment and/or which opens
a market niche for services that they can provide. Or, aware of their own skills,
immigrants rationally choose the place of settlement in such a way as to maximize
the returns on their skills (see this line of reasoning in Van Tubergen et al. 2004;
reflecting economic arguments of migration as elaborated by Todaro and Maruszko
1987; Borjas 1990). However, when people flee from a country that has a bad po-
litical environment, the decision to migrate is not taken in order to maximize the
return on skill investment, and thus refugee groups are more mixed in terms of their
human capital. Van Tubergen and colleagues argue that human capital theory can be
used to explain the unequal selection of human capital across different macrounits
given the characteristics of those units, i. e. to elaborate on the composition effects
exerted by contexts. In its turn, discrimination theory illuminates other mechanisms.
For example, a person belonging to a “visible” minority group is more exposed to
discrimination, and therefore more likely to have poor labor market outcomes (van
Tubergen et al. 2004). Van Tubergen et al. (2004) argue that such mechanisms illus-
trate direct effects of a context (i. e. one where certain minorities are easily visible)
on individual outcomes, i. e. they illustrate contextual effects. In these explanations,
the focus is placed on the structural, economic, and political characteristics of origin
and destination countries, and they are tested with models which use countries at
the upper level. The well-known criticism that “country” may be too coarse a unit
of analysis applies here too, but by defining settings as combinations of origin and
destination country characteristics the researchers are able to produce more finely
graded macrocharacteristics (van Tubergen et al. 2004; van Tubergen 2005; Spörlein
and van Tubergen 2014).

5 Effects of Contexts: Findings

5.1 Overview of the Findings, by Economic Outcomes

As a cursory look at Table 2 indicates, data sources, time periods and context
units, as well as the outcomes of interest, vary greatly, making it difficult to assess
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to what extent the findings of these studies contradict or complement each other.
Several broad statements concerning the role of contextual factors can nevertheless
be formulated.

A first way to make sense of the findings is by looking at the studies which include
multiple dependent variables. For example, van Tubergen et al. (2004) examined
the likelihood of both employment and labor force participation, and found that
both outcomes are negatively affected by political suppression in the country of
origin, and by disparities between origin and destination countries, while being
positively affected by left-wing governments, a relatively large community of co-
nationals in destination countries, and a Christian origin. Surprisingly, the mean
educational level of co-nationals and the geographical distance between origin and
destination countries have negative effects on labor force activity, but exert positive
effects on the likelihood of employment. The authors note the pattern, but do not
provide an explanation. Kislev (2017) found that a supportive environment in the
destination country significantly increases immigrants’ chances to find a job, but
not labor force participation. Immigration and integration policies do not have an
effect on employment, but do affect immigrants’ income, leading the author to
conclude that policies by themselves can only remedy the challenges immigrants
face to a limited extent. Kogan (2007) found that a large low-job sector and a liberal
welfare regime diminish the risk of unemployment among third-country nationals
(TCNs), i. e. immigrants coming from a non-EU country. The latter factor also
increases the likelihood to improve their occupational status. Scheller’s (2017) study
in Germany found that the communities of co-nationals have no effect on the risk
of unemployment, but have a differentiated effect on the job status of members
of different ethnic groups: A larger group of co-nationals has no effect for Turks,
increases the job status of Italians, and decreases that of Greeks. Regional economic
conditions have no effect on either unemployment or on job status, with the exception
of the regional unemployment rate, which increases immigrants’ unemployment
risk. All in all, these studies provide plausible evidence that the same individual and
contextual factors do not have the same impact on different labor market outcomes.
Unfortunately, due to the differences in data sources and operationalizations, their
findings cannot be properly evaluated against each other.

Another way to look at the findings is to group studies which share the same out-
come. While the individual-level effects are by and large in the expected directions,
there is much greater diversity when it comes to the effects of contextual factors.
With regard to self-employment, van Tubergen’s (2005) cross-country study finds
that immigrants take this option either pushed by the (perceived) discrimination
on the labor market, or as the result of a lack of employment opportunities. Self-
employment is also more likely to be taken up by individuals living in immigrant
communities with relatively higher education levels and longer settlement periods.
These findings were echoed by some studies conducted at subnational level, while
being contradicted by others. For example, Ohlsson et al. (2012) and Andersson
et al. (2013) concur that, compared to individual characteristics, the regional struc-
tural factors (such as local economic conditions) play only a minor role in explaining
the propensity of self-employment among immigrants in Sweden, but Wang (2009)
finds significant contextual effects (macro-economic structure, population structure)
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in US metropolitan areas. Zolin et al. (2015) find that ethnic businesses’ early sur-
vival depends on their embeddedness in co-ethnic communities, but that their long-
term success is driven by being located outside co-ethnic communities.

With regard to labor force participation and the likelihood of being (un)employed,
cross-country studies found that the likelihood of being employed is not affected
by policies, such as a point-based immigration system (van Tubergen et al. 2004),
employment, integration and education policies, or by employment protection leg-
islation (Fleischman and Dronkers 2010; Kislev 2017), but is encouraged by factors
which, overall, can be considered as describing favorable receiving contexts (struc-
tural factors such as the existence of a large low-skilled segment on the job market,
high gross domestic product (GDP) per capita, institutional factors such as liberal
welfare states (Fleischmann and Dronkers 2010; Kogan 2006, 2007)), or social envi-
ronmental factors such as the presence of a well-educated community of co-ethnics
or public opinion with positive views about immigrants (van Tubergen et al. 2004;
Kislev 2017). Somewhat in contrast, Scheller’s regional-level study finds that only
the regional unemployment rate affects immigrants’ likelihood to experience unem-
ployment themselves, while other regional structural factors like presence of co-
nationals, regional wealth or population density do not matter (Scheller 2017).

Occupational status is of particular interest because a great deal of literature doc-
uments immigrants’ high risk of entrapment in low-status jobs, as well as the cross-
generational handing down of low occupational status. By and large, it seems not
to be affected by integration and immigration policies (Pichler 2011). Kogan (2006,
2007) finds a positive effect of liberal welfare states, but Pichler (2011) does not echo
this finding. Some structural factors seem to have an effect (Spörlein and van Tuber-
gen 2014; Pichler 2011), and, if looked at more in-depth as De Jong and Steinmetz
(2004) document, their effect is unequal across different job statuses (management
vs. low-skilled occupations) and gender. The relevance of structural factors is also
documented at subnational level, where in particular the local unemployment rates
and structure of the local economies (Kogan and Kalter 2006), and the relative size
of co-ethnic groups have been found to have significant effects (albeit the effects
may have different directions for different ethnic groups (Scheller 2017)). Last but
not least, occupational status is significantly affected by the distance between na-
tives and immigrants: The closer the socio-economic distance between the countries
of origin and destination, and the more positive the attitudes adopted by natives,
the higher is immigrants’ occupational attainment (De Jong and Steinmetz 2004;
Spörlein and van Tubergen 2014).

With regard to income, Kislev (2017) finds that immigrants’ household income
is positively affected by pro-immigrant factors in the destination country (education
policies which contain prodiversity elements, and a positive public opinion vis-à-
vis immigrants), as well as by good starting conditions (emigrating from a coun-
try with a high value on the Human Development Index). Surprisingly, he finds
that labor market policies which target immigrants have a negative impact on in-
come—and explains the effect as a consequence of the fact that labor market policies
for immigrants often channel them toward low-wage jobs. Kim’s (2018) community-
level analysis finds that co-ethnic social capital affects women and men differently:
Women immigrants earn lower incomes if they live in communities characterized

K



R. Careja

by high levels of bonding social capital (measured via frequency of social activities
among co-ethnics). Moreover, living in such communities accentuates the income
penalty experienced by women when they obtain employment via informal contacts.

The conclusion that could be drawn from this overview is that immigrants’ labor
market outcomes are influenced by a variety of factors, and that, considering each
category of labor market outcomes separately, different context factors emerge as
having significant effects. Do such findings in fact tell coherent stories about the role
of contexts in shaping immigrants’ labor market outcomes? To answer this question,
I turn to consider the findings through the prism of the explanations and theoretical
frameworks mentioned above.

5.2 Theoretical Explanations

In several articles at the end of the 1980s and the beginning of the 1990s, Portes and
his collaborators argued that immigrants’ integration, and indeed their success in the
host countries, depended on what they called “contexts of reception” (Portes 1995;
Portes and Böröcz 1989)—the totality of host county characteristics that are likely to
shape the opportunities that immigrants may have: Institutions that enable or restrict
access to labor market or skill recognition, economies that privilege certain skills
over others, or even public opinion that is positively (or negatively) oriented toward
immigrants. The authors posited that immigrants who encounter handicapped con-
texts of reception are more likely to have negative integration outcomes (including
poor economic outcomes), while those encountering privileged contexts of reception
are more likely to be successful.

By and large, the findings of the studies reviewed here tend to support this idea,
but the results are by no means as clear cut as Portes and colleagues suggested. One
of the reasons may lie in the strategy employed by these studies—namely to focus
on certain explanatory factors, while controlling for others, thus not modeling the
simultaneous action of macrolevel characteristics (which seems to be at the core of
Portes and colleagues’ argument).

For example, mixed embeddedness emphasizes the role of local structural condi-
tions. However, several studies in this group reached different conclusions: Ohlsson
et al. (2012) and Andersson et al. (2013) found that the ethnic context and local
economic environment play only a minor role in explaining immigrant entrepreneur-
ship in Sweden, and concluded that individual characteristics such as entrepreneurial
spirit are more important explanatory factors. Andersson et al. (2013) also argued
that the propensity toward self-employment is lower in areas inhabited by non-
European immigrants, which he attributes to the lower purchasing power of the in-
habitants. In contrast, US-based studies found strong and significant local context
effects (Wang 2009; Kesler and Hout 2010).

Other structural characteristics also show effects in different directions. For exam-
ple, van Tubergen et al. (2004) found, as expected, that high income inequality ratios
between home and host countries is associated with lower odds of employment and
of labor market participation of immigrants, but unexpectedly found that immigrants
arriving from richer countries (relative to host countries) were more likely to be out
of the labor market. Immigrants arriving from countries farther away have higher
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odds of being employed, but within this group, women have higher odds to remain
outside of the labor market.

Structural characteristics at neighborhood level also have divergent effects. For
example, Johnston et al. (2010) find that the higher the neighborhood deprivation,
the lower the immigrants’ chances are of matching returns to education on the labor
market, but the higher the neighborhood segregation, the higher the chances are
of receiving returns that match the education level. The authors speculate that the
latter finding might be linked to the effects of ethnic social capital—networks which
provide individuals with employment in highly segregated areas.

Several institutional country-level factors such as policies indicating economic
openness or closure vis-à-vis immigrants, institutional protections for workers that
affect employers’ inclination to hire immigrants, or immigration policies, have at-
tracted sustained scholarly interest. Büchel and Frick (2005) find that more restrictive
labor markets, as well as policies which limit economic opportunities, are associated
with worse outcomes for immigrants. Kogan (2006) found no effects of employment
protection legislation (EPL), but found fewer labor market disadvantages among im-
migrant men in countries with liberal welfare states, where mobility and flexibility
in relation to the labor market are emphasized, unlike conservative and social-demo-
cratic welfare states, which are more rigid. Pichler (2011), however, has not found
this effect of the welfare state.

De Jong and Steinmetz (2004) build explicitly on Portes and Böröcz’s (1989)
distinction between handicapped and advantaged contexts of reception, and con-
ceptualize the latter “natives’ receptivity”, i. e. natives’ positive orientations towards
immigrants (public opinion). Their study finds that, after controlling for structural
conditions such as local labor market characteristics, natives’ attitudes have both
a direct and an indirect effect (via education) on the occupational attainment of
immigrant workers, but only for those in service and low-level occupations, and not
for those in managerial and professional ones.

Studies which tested propositions based on social capital arguments have found
significant effects on immigrants’ economic outcomes. However, there is some dis-
agreement as to their direction. For example, Kogan and Kalter (2006) tested the
occupational queuing hypothesis, which recognizes that not all the groups provide
the same level of social capital, and found that when several ethnic groups share
the same geographical area, the job status of immigrants is influenced by ethnic
hierarchies. Zolin et al. (2015) found that ethnic entrepreneurs profit in their first
years from the presence of co-ethnic networks (bonding social capital), but their
thriving and long-term success depends on their connection to non-co-ethnic com-
munities (bridging social capital). In contrast, Scheller (2017) found no effect of
social capital on immigrants’ risk of unemployment, and discovered that job status
was influenced by local social ties in the case of Greeks and Italians, but not in
the case of Turks, while Kim (2018) documented that belonging to a tightly-knit
co-ethnic group accentuates the ethnic penalty that immigrant women experience in
terms of income.

The several studies which test contextual and composition hypotheses, capturing
the effects of home and host countries, test the same theoretical model. However,
they use different indicators and datasets, which may explain the differences in their
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findings. Although significant effects of macrolevel characteristics are observed,
many of them disappear when individual-level characteristics are controlled for. The
most extreme example is the study carried out by Fleischmann and Dronkers (2010),
which included 18 country-level factors, but only two (mean unemployment rate of
natives and being an old EU Member State) remained significant after the intro-
duction of individual characteristics. The studies by van Tubergen and colleagues
show more significant macrolevel effects (both composition and contextual) after
individual factors are controlled for (roughly 7 out of 10); however the direction
of some effects changes across studies. For example, political suppression in the
country of origin (which is associated with non-economic migration, and also with
trauma which makes people less employable) has the predicted negative effect on
employment and labor market activity (van Tubergen et al. 2004), but has non-
significant effects on self-employment and occupational status (van Tubergen 2005;
Spörlein and van Tubergen 2014). Relative group size (which is a setting effect) has
a negative effect on self-employment (van Tubergen 2005) and occupational status
(Spörlein and van Tubergen 2014), and a positive effect on labor force activity (van
Tubergen et al. 2004).

Summing up, none of the four types of explanations receives incontestable support
across the board. Structural factors, in particular related to the labor market, seem to
explain better self-employment, participation and attainment, while pro-immigrant
attitudes among natives seem to explain better occupational attainment, income,
or labor force participation. Somewhat surprisingly, institutional explanations, in
particular those including host-country policies, have limited explanatory power
when it comes to labor market outcomes. One could argue that this is not entirely
surprising, given the fact that most of these factors are measured at country level,
i. e. far removed from individuals. However, even when the macro characteristics
are measured in individuals’ immediate environment, such as structural conditions
at local level or the social networks, they do not generate unambiguous results.

Even though they provide valuable insights, these findings seem to suggest that
macrolevel effects are less stable or less universal than one might have expected.
This state of affairs may arguably be affected by the extent to which these studies
tackle some of the issues that are specific to the multilevel explanatory frameworks
and modeling techniques. Several of these issues are discussed below.

6 Discussion and Conclusion

The first question that one might ask is how much of the total variation can be
attributed to the macrolevel? It is difficult to assess because, as Table 2 shows, only
a minority of studies report intra-class correlation coefficients’ (ICC) values.1 Van
Tubergen (2005) reports values between 6–10%, while Ohlsson et al. (2012) and

1 The intra-class correlation coefficient (ICC) is the correlation between two observations within the same
cluster. The higher the correlation within the clusters (i. e. the larger the ICC), the lower is the variability
within the clusters, and consequently the higher the variability is between the clusters. For details and
calculation, see Snijders and Bosker (2012).
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Andersson et al. (2013) report 14–18%, (with Spörlein and van Tubergen (2014)
somewhere in between), which may suggest that the context level does not carry the
largest explanatory power. In fact, both Andersson and Olhsson and their colleagues
argue that the ICC observed in their respective studies is low, prompting them to
conclude that most of the variation is in fact explained by individual factors. In
contrast, (only) Kogan (2006, 2007) reports approx. 50% of the variance explained
by structural and institutional country-level factors.

A second point to be noted is that, despite increasingly good data available at both
individual and contextual level, estimating macrolevel effects remains a challenge
due to self-selection bias/endogeneity problems, which are particularly serious in the
case of immigrants (for a discussion, see Oberwittler 2007). Needless to say, cross-
sectional designs are more susceptible to this endogeneity risk, while longitudinal
designs are better suited to mitigate it. These risks are not explicitly dealt with in
the studies reviewed here, which may require their findings to be taken with a grain
of salt, especially since they all rely on cross-sectional designs, as Table 2 indicates.
Van Tubergen and colleagues (van Tubergen et al. 2004; Spörlein and van Tuber-
gen 2014) and Fleischmann and Dronkers (2010) partly account for some of these
potential biases by formulating composition effects hypotheses (and specifically the-
orizing the nonrandom distribution of individuals across contexts), and by including
simultaneously destination, origin and community factors (for a discussion, see van
Tubergen et al. 2004).

The third point to be noted is the fact that individuals are not confined to one
context unit only, but that they have institutional and personal contacts outside the
units where they reside, which poses particular challenges to multilevel analyses
(see Goerres et al. 2019). Not accounting for this spillover of contacts may result
in the overestimation of macrolevel effects. One qualification is needed though: Not
all contexts and social interactions are equally likely to be affected. For example,
it is more likely to observe contacts across neighborhoods than across countries.
What is more, some explanations are more susceptible to this criticism than others.
For example, social capital arguments assume that individuals develop networks in
the place where they reside/work. Immigrants may however be living in one area,
but their networks of support and information may spread across much larger areas,
which they can reach via social media and technology.

The problem of overlapping contexts must be addressed at both the theoretical and
methodological level. Researchers can rely on previous studies and good knowledge
of the phenomenon of interest in order to appropriately theorize the cross-context
connections. Methodologically, they have different techniques at their disposal to ac-
count for such complex interactions, for example by controlling for contacts outside
of the context unit, or by specifically modeling affiliation to different context units
with crossed-classified models (Snijders and Bosker 2012). As Table 2 indicates,
among the reviewed studies, six implement cross-classified modeling techniques
(Ohlsson et al. 2012; Andersson et al. 2013; Kesler and Hout 2010; Van Tubergen
2005; Fleischmann and Dronkers 2010; Spörlein and van Tubergen 2014), while the
issue of the nonisolation of individuals in contexts units is not addressed/reflected
upon in the remaining ones.
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The fourth issue, namely the reciprocal effects between contexts and individual
behaviors, is not specific to multilevel studies, but they are particularly vulnerable
to it, especially because they aim to identify the effects of macrolevel units. For
example, immigrants’ protracted entry to the labor market or poor career mobility
may prompt the adoption of antidiscrimination measures, which in turn may affect
immigrants’ labor market outcomes. Such reciprocal effects are more likely to occur
in relation to certain outcomes and contexts. Therefore, whenever the likelihood of
their occurrence is high, they should be elaborated upon theoretically and modeled
statistically. This also presupposes that the datasets must ideally be supportive of
such an endeavor. The reviewed studies employ cross-sectional designs, and thus
they have difficulties in accounting for such potential reciprocal effects.

Last but not least, the role of theory must be addressed (see Kroneberg 2019).
Some of the challenges mentioned above have suggested that a correct account
of macrolevel effects is dependent on the way these effects are theorized. The
power of contextual analyses depends on comprehensive theories, which outline not
only which factors matter, but also how they combine and through which mecha-
nisms they impact individuals’ lives (Blalock 1984). Many of the studies reviewed
here use existing theories to justify the expectations concerning the effects of se-
lected macrolevel factors (while controlling for individual-level factors). While this
is widely accepted as standard practice in hypothesis-testing studies, this strategy
may not be enough in the particular case of studies that focus on context effects
on individual outcomes, as the mechanisms through which the context affects indi-
viduals remain obscure or confusing. For example, based on various discrimination
arguments and previous studies, van Tubergen et al. (2004) develop no fewer than
five propositions which hypothesize both positive and negative effects of origin, des-
tination and community characteristics on immigrants’ employment, and the analysis
confirmed almost all of them (additionally, six hypotheses based on human capital
theory were formulated, with similar positive or negative expected effects). A sim-
ilar approach is used by Fleischmann and Dronkers (2010) and Spörlein and van
Tubergen (2014). While these studies illustrate that a multitude of factors is shaping
immigrants’ labor market outcomes, they cannot satisfactorily explain the situations
when unexpected or divergent effects are observed. For example, van Tubergen et al.
(2004) find that the mean educational level of co-nationals and the geographical dis-
tance between origin and destination have negative effects on labor force activity,
but positive effects on likelihood of employment. Some of these findings support
their hypotheses, but the divergent effects of the same factors on different outcomes
remain unaccounted for theoretically.

Studies which focus on few context factors (for example on institutions only)
are at risk of being criticized for failing to recognize the more complex constella-
tions of factors shaping immigrants’ outcomes. Adding breadth (by increasing the
number of context variables tested) addresses this criticism, but fails to add depth
(by developing a mechanism through which context factors affect individuals). The
problem becomes particularly obvious when the context of interest is far removed
from individuals, as is the case with country-level characteristics, and when the
models include only direct macro effects, which is the strategy adopted by the vast
majority of the studies reviewed for this article. The macrolevel factors produce
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microlevel effects by affecting certain individual characteristics, and therefore they
are more likely to operate via some individual-level psychological or ideological
mechanisms. The theoretical arguments still fail to elaborate on the paths through
which the context factors exercise their impact: Are they moderators or triggers of
processes mediated by other individual factors?

As the Western European countries become more ethnically heterogeneous, new
questions emerge about the life chances of immigrants and their descendants. In
particular, how do the institutions that govern the labor markets and welfare states
affect immigrants’ entry to and performance on the labor market? Or, how do social
and economic structures shape the opportunities that immigrants have to enter the
labor market? Multilevel analyses enable researchers to address these questions, as
this overview has illustrated. However, the effect of contexts has been researched
with other statistical methods as well, such as OLS (ordinary least squares) or logistic
regressions (for example, Grönqvist 2006; Musterd et al. 2008; Kanas et al. 2009;
Tammaru et al. 2010), Heckmann selection models (Kanas et al. 2012), or two-
stage regressions (Lancee 2012). The question which naturally emerges is how do
the findings of multilevel studies compare to those of other studies which captured
the effects of macrocharacteristics with different modeling techniques? It is difficult
to argue that research based on multilevel modeling brings substantial new results.
For example, multilevel studies corroborate the absence of significant effects of
institutional factors observed by Lancee (2012), and, similarly to studies which use
other techniques (see for example, Musterd et al. 2008; Grönqvist 2006; Kanas et al.
2012; Xie and Gough 2011) do not find clear evidence of the direction of the effects
ethnic enclaves. They also corroborate findings which suggest that structural factors
may have significant effects on immigrants’ economic outcomes (Tammaru et al.
2010; Lancee 2012; Hedberg and Tammaru 2013). However, given that multilevel
techniques avoid some of the pitfalls of other estimation methods (see also Diez-
Roux 2000), it can be argued that the evidence which they provide stands on firmer
ground.

By simultaneously estimating direct and moderating effects of contexts as well
as individual effects, multilevel modeling techniques enable scholars to better grasp
the complex reality of immigrants’ labor market outcomes. The studies reviewed
here have identified factors which seem to shape immigrants’ economic outcomes,
such as social capital, or structural factors, as well as factors which do not have
a consistent impact, such as institutions. At the same time, several challenges have
been identified that have been tackled by the literature on contextual determinants of
immigrants’ labor market outcome. Some are directly linked to multilevel analysis
as a method, while others reflect more general concerns about how we theoretically
account for complex reality. As this review has shown, there is still plenty of room
for development when it comes to immigrants’ labor market outcomes. These con-
cluding paragraphs point out three directions which are likely to yield rewarding
research output.

Longitudinal Studies The multilevel studies on immigrants’ labor market outcomes
reviewed for this study have adopted cross-sectional designs. They thus provide
a snapshot of reality, but they cannot illuminate much beyond which factors are
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associated with a given labor market outcome. However, if scholars conceptualize
outcomes as non-static, or if processes leading to certain outcomes are of interest, or,
as discussed earlier, reciprocal effects between labor market outcomes and context
conditions must be disentangled, then longitudinal designs are more appropriate.
Although more demanding in terms of data and technique, they are also likely to
bring us a step closer in terms of understanding what factors shape immigrants’ labor
market outcomes, and how. For example, research can focus on changes in immi-
grants’ labor market status (either between employment and unemployment, or up
the career ladder), which can be determined by economic conditions, as well as by
changes in the institutional environment such as adoption and enforcement of anti-
discrimination measures or change to a merit-based immigration policy. Moreover,
building on the distinction between long-term and short-term risk factors (borrowed
from psychological literature, see Oberwittler (2007), citing Wikström and Samp-
son (2003)), researchers could explore how the former accumulate over time, and
combine with the latter, which provide opportunity structures, resulting in desirable
or undesirable labor market outcomes for immigrants.

Combinations of Subnational and National Contexts There is already a com-
pelling body of evidence that national-level factors and local-level opportunity struc-
tures make a difference. This evidence comes from studies which capture their direct
effects, such as all the studies included in this review. But how do local- and national-
level factors combine, and what is their combined effect on individual outcomes?
The increasing availability of subnational data opens up the possibility of explor-
ing the effects of combined national and subnational contexts. Such analyses can
be conducted in one country, but also cross-country. Germany, Netherlands or the
Nordic countries have a large quantity of subnational level data available, which
already creates a pool of countries whose subnational and national characteristics
are sufficiently diverse to produce interesting results.

Theories and Mechanisms Similar to other statistical methods, multilevel analy-
sis will help researchers to describe and quantify patterns in the data. What it will
not do is to explain these patterns. An explanation emerges only from the recipro-
cal relationship between theory elaboration and theory testing. The availability of
sophisticated modeling possibilities such as the ones offered by multilevel models
allows in principle the testing of complex theoretical propositions. A first step is
to move beyond hypothesizing direct contextual effects. Theorizing interactions be-
tween contexts and individual-level factors allows one to gauge much more nuanced
relationships and processes, as the test of the queuing hypothesis by Kogan and
Kalter (2006) has shown.

However, it is more important—and the challenge remains—to develop substan-
tive theoretical explanations, which not only indicate which factors are likely to make
a difference, but also elaborate on the mechanisms through which the contextual fac-
tors operate. The existing studies focus on direct effects, allowing us to learn a great
deal about a web of simultaneous effects. However, especially in studies which use
countries as macrocontexts, as the distance between country characteristics and in-
dividuals is large, it often remains unclear how the former influence immigrants’
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life chances. One avenue of research in this direction could be to theorize and test
several alternative mechanisms that link the same outcomes to context-related and
individual factors. This would translate into a systematic scholarly endeavor, and
would result in a much better understanding of the processes taking place in our
societies. Without a systematic approach and an endeavor oriented towards theory-
building, multilevel analysis remains a tool which gauges variations across contexts
and which provides reliable estimates of context impact on individual outcomes,
while we continue to find it difficult to make sense of the patterns it uncovers.
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Abstract This article reviews assumptions, contributions, and impasses of the two
most important theories of capitalist diversity: Esping-Andersen’s (1990) welfare
regime and Hall and Soskice’s (2001) varieties of capitalism typology. It shows
that each theory implies a multilevel structure that nests lower-level units in upper-
level units. However, even though this multilevel structure is at the center of many
debates in the comparative capitalism literature, it is rarely explicitly modeled, let
alone tested. Identifying this as an important route forward for research on capitalist
diversity, I will show how future research could employ multilevel models to answer
some of the most important questions about capitalist diversity.

Keywords Regime typology · Methodology · Mixed models · Hierarchical models
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Annahmen, Erfolge und die Notwendigkeit anderer Methoden

Zusammenfassung In dem vorliegenden Artikel werden Annahmen, Erfolge und
Sackgassen der beiden wichtigsten Theorien kapitalistischer Vielfalt beschrieben:
der Wohlfahrtsregimetheorie Esping-Andersens (1990) und der Theorie über Kapi-
talismusvarianten von Hall und Soskice (2001). Es wird dargelegt, dass jede Theorie
eine Mehrebenenstruktur impliziert, welche untere Einheiten in oberen verschach-
telt. Obwohl diese Mehrebenenstruktur im Zentrum vieler ungelöster Debatten in
der vergleichenden Kapitalismusliteratur postuliert wird, wird sie selten explizit
modelliert, geschweige denn getestet. Der Artikel zeigt deswegen, wie die explizi-
te Modellierung von Einbettungsstrukturen im Rahmen von bisher nicht genutzten
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Mehrebenenmodellen einige der wichtigsten Fragen der international vergleichen-
den Kapitalismusforschung beantworten kann, besonders die Frage, welche Kapita-
lismus- und Wohlfahrtsregimevarianten es gibt.

Schlüsselwörter Regimetypologie · Methodologie · Mehrebenemodelle ·
Hierarchische Modelle

1 Introduction

This article reviews assumptions, contributions, and impasses of the two most im-
portant theories of capitalist diversity. Based on this, I will show how these macro
theories of capitalist diversity could use multilevel modeling to find answers to their
most important questions (for multilevel modeling see Meuleman 2019; Schmidt-
Catran et al. 2019). First, I will illustrate how Esping-Andersen’s (1990) welfare
regime theory differentiates between three worlds of welfare: a Scandinavian social
democratic, a Continental European conservative, and an English-speaking liberal
welfare regime. Second, I will show how Hall and Soskice (2001a) differentiate
a liberal type of capitalism in English-speaking countries from a coordinated type
of capitalism in Continental European and Scandinavian countries. I will explain
the theoretical assumptions that underlie each approach and the literature’s critique
of it. I will then show how each theory implies a multilevel structure that nests
lower-level units in upper-level units. But even though this multilevel structure is
at the center of many debates about Esping-Andersen and varieties of capitalism, it
is rarely explicitly modeled, let alone tested. Identifying this as an important route
forward for research on capitalist diversity, I will show how future research could
employ multilevel models to answer some of the most important questions about
capitalist diversity.

2 What Can Researchers Expect from Theories of Capitalist Diversity?

Theories of capitalist diversity provide useful guidelines about which country differ-
ences to expect and which not to expect. For such theories to be useful, however, one
must understand that the welfare and capitalist regimes that they describe are ideal
types, to which countries adhere to a greater or lesser degree. Keeping the ideal-
typical nature of regimes in mind neutralizes some of the most important criticisms
against macro theories of capitalist diversity.

A first obvious criticism is that no two countries are ever alike, so that grouping
them into welfare or capitalist regimes feigns an unwarranted simplicity. While two
countries are certainly never alike, this is no argument against theories of capitalist
diversity. Think about how we generally use typologies. Everyone agrees that every
tree is different from every other tree. Nevertheless, it still makes sense to group trees
into families, in spite of their individual divergence. Similarly, even though every
country is unique, it makes sense to test to what degree countries match with and
diverge from a regime type. Theories of capitalist diversity therefore never deny that
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there are differences between countries. In fact, by grouping countries into regimes,
they highlight what divergence to expect, and which aspects to find exceptional. Far
from denying the existence of differences between countries, this allows national
differences to be systematized in the first place.

Second, critics of theories of capitalist diversity argue that it is unclear how many
regime types they should distinguish (Saint-Arnaud and Bernard 2003; Amable
2003; Ferragina et al. 2015). Is it enough to split the coordinated market economies
of European countries away from the liberal market economies of English-speaking
countries (Hall and Soskice 2001b)? Or should one further subdivide Continental
European countries with conservative welfare states from Scandinavian countries
with social democratic welfare states (Esping-Andersen 1990; Thelen 2014)? The
answer is that neither undermines the utility of theories of capitalist diversity. Again,
take the example of how we classify trees. The fact that we distinguish trees from
other flora, and thus use a coarse distinction, does not undermine the utility of
a more fine-grained division, which further distinguishes one type of tree from
another. Similarly, theories of capitalist diversity allow one to discern coarser or
more fine-grained country differences, depending on what is needed, just as maps
of different scales serve different purposes.

Third, some argue against theories of capitalist diversity because some cases such
as Japan or Switzerland seem unclassifiable (Dore 1997; Bonoli 2003). But if we
wish to see whether a specific case fits into an existing system of categorization, we
need to establish such categories in the first place. The fact that individual countries
are sometimes not readily classifiable into one or another regime type is therefore
no reason not to classify those countries that can be classified, to test whether
unclassifiable cases are new combinations of old regimes or to develop new regime
types.

Fourth, one can argue that capitalist countries can be differentiated by how they
differ on certain variables, rather than subsuming them to one or another regime type.
This is true, but such variables are collinear, which gives rise to theories of capitalist
diversity in the first place. For example, countries with more generous unemployment
insurance also tend to have more generous pension and health insurance, as well
as coordinated wage bargaining and stricter labor protection laws (Ebbinghaus and
Manow 2001; Schröder 2013). In other words, if some institutions within countries
decommodify workers, others tend to do so as well, and this needs an explanation,
which is provided by theories of capitalist diversity. So again, this is a reason
to classify, rather than to abandon classifications. Let us once more take the tree
analogy: one could describe every tree based on its variable attributes. But it also
makes sense to highlight how trees that differ from others in one regard also tend to
differ in other regards.

Two systems of classification have proven particularly useful to distinguish be-
tween different advanced capitalist countries. These are the relatively parsimonious
theories of Esping-Andersen (1990) and Hall and Soskice (2001b). The sections
below introduce their main ideas, accomplishments, and finally their problems, to
suggest that many of these problems could be resolved by the application of multi-
level modeling.
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3 Esping-Andersen’s Welfare Regime Theory

3.1 Theory

The main idea of Esping-Andersen’s (1990, p. 26) welfare regime theory is that
“the welfare state variations we find are [...] clustered by regime types.” He suggests
that welfare states cluster into an English-speaking, a Continental European, and
a Scandinavian type, because each has a different “history of political class coali-
tions” (Esping-Andersen 1990, p. 1). This argument draws on the power resources
approach, according to which strong welfare states are based on strong labor move-
ments (Korpi 1985, 2006). But Esping-Andersen (1990, p. 30) reasoned that parties
that represented the organized labor movement rarely had the necessary parliamen-
tary majority to construct a welfare state, so that they had to form coalitions. These
class coalitions took three forms, which led to three welfare regimes.

3.2 Three Welfare Regimes, Three Logics

Esping-Andersen argues that in Scandinavia, social democratic parties formed
a coalition with small, capital-intensive, and politically well-organized farmers.
This “red–green” coalition sowed the seeds for a universal welfare regime, which
was successively extended to the middle class by providing ever-improving social
services and public service jobs. In English-speaking countries, a liberal welfare
regime remained residual because progressive parties found no one to enter into
a coalition with. A third, so-called conservative welfare regime evolved in Conti-
nental Europe, where labor-intensive large-scale farmers were historically bound up
with conservatives, which isolated the labor movement, so that Christian democratic
parties created the welfare state on the basis of group-based solidarity, rather than
on a universalism of all workers (Esping-Andersen 1990, p. 30).

Because social democratic parties were able to build a broad coalition in Scan-
dinavia, they could make benefits progressively universal—not aiming them at the
poor, but basing them on citizenship. For this to happen, benefits had to be so gen-
erous that they also appealed to the middle class, making this welfare regime the
most decommodifying, as its “service is rendered as a matter of right, and [allows
a person to] maintain a livelihood without reliance on the market” (Esping-Andersen
1990, p. 22).

The conservative welfare regime, mainly found in Continental Europe, can be very
decommodifying as well, so that welfare states of this regime type are not necessarily
smaller. However, contrary to social democratic welfare states, they redistribute
within, rather than between social groups. Conservative welfare states function like
an insurance policy. Those who pay a lot into the welfare system get a lot out if they
become unemployed or when they retire. The individual proportionality between
payments and benefits means that welfare states within the conservative regime type
do virtually nothing to reduce social stratification. Instead, they are conservative in
keeping everyone in their place within the social hierarchy (Esping-Andersen 1990,
p. 24).
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Last, the liberal welfare regime does not decommodify people, nor does it reduce
social stratification. Instead, it follows the doctrine of liberalism, with benefits so low
that they exclusively target the poor (Esping-Andersen 1990, p. 27). This welfare
regime is embodied in the institutions of English-speaking countries. The simple
distinction between social democratic, conservative, and liberal welfare states has
been hugely influential. Esping-Andersen’s (1990) original Three Worlds of Welfare
Capitalism has been cited 27,000 times on Google Scholar. It rivals classics such
as Max Weber’s The Protestant Ethic and has provided a concise depiction of how
welfare states differ, making it the workhorse of comparative sociology, political
economy, and even much of economics (Scruggs and Allan 2006, p. 69).

3.3 An Implicit Micro–Macro Link in Each Welfare Regime

But this theory also contains a much-overlookedmicro–macro link. The social demo-
cratic welfare regime presupposes solidarity among individuals, which is mirrored
by similarly solidarity-based institutions in the unemployment, pension, and health
systems. Institutions not only rely on individual solidarity (an influence that goes
from the micro to the macro level); they also create it by handing out benefits when
people need them. Because individuals are aware of how much the welfare state
does for them in times of need, they are—at least in principle—willing to pay high
taxes. While the macro institutions of social democratic welfare states could not
survive without individuals’ commitment to egalitarian justice, this individual egal-
itarianism in turn results from the macro institutions of social democratic welfare
states. Their institutions are not only similar within the welfare states of Denmark,
Norway, Sweden, and Finland, but also across these countries, collectively consti-
tuting a cross-national welfare regime, which differs from conservative and liberal
welfare regimes.

Conservative welfare states also contain a specific micro–macro link, as individ-
uals are said to be motivated by solidarity toward their social group. Due to this
fragmented solidarity, individuals contribute to unemployment, health, and pension
insurance systems that are divided along class lines, so that micro-level limitations
in solidarity influence macro-level institutions. However, conservative welfare states
not only rely on the fragmented solidarity that is typical in these countries, but also
engender it, as they redistribute within social groups, but not across them. Such con-
servative welfare state institutions are not only similar within the unemployment,
pension, and health systems of each country, but also across different Continental
European countries.

Last, the liberal welfare regime also contains a specific micro–macro link, as
individuals are said to hold pro-market attitudes, which in turn lead to residual
welfare institutions. That these welfare institutions only cater to the poorest teaches
everyone else to expect nothing of the welfare state, and this again reinforces liberal
attitudes. This race to the bottom of liberal attitudes and institutions takes place
in all English-speaking countries that form this welfare regime. In this sense, the
idea behind each welfare regime is that “institutions give rise to certain interests
and norms, which in turn either reinforce or undermine the original institutions.
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We observe, in other words, a bi-directional causal logic between institutions and
interests/norms” (Rothstein 1998, p. 135).

3.4 Empirical Studies

Empirical studies confirmed that the populations of different welfare regimes indeed
harbor social justice views that mirror Esping-Andersen’s theory (Arts and Gelis-
sen 2001, p. 297; see also the results in Mehrtens 2004; Breznau 2010, p. 479 f.;
Svallfors 2012). They also showed that welfare regimes are connected to a num-
ber of important outcomes, such as gender pay gaps (Mandel and Shalev 2009),
possibilities to reconcile work and family life (Esping-Andersen 2009), labor mar-
ket inequalities (Palier 2010; Palier and Thelen 2010; Chauvel and Schröder 2014,
2015), and majoritarian versus proportional voting systems (Manow 2009). Cluster
analyses also confirmed that Esping-Andersen’s theory fits with empirical indica-
tors behind welfare states (Saint-Arnaud and Bernard 2003; Ferragina and Seeleib-
Kaiser 2011; Ferragina et al. 2015; Schröder 2017). In short, a plethora of studies
has documented many of the similarities and differences between welfare states that
Esping-Andersen postulated. However, others found important aspects where the
theory was deficient.

3.5 The Literature’s Critique of Esping-Andersen’s Theory

One important criticism against Esping-Andersen’s welfare regime theory stated
that it should consider “new” policy fields, such as family policy, rather than merely
the classical welfare state responsibilities of sickness, retirement, and unemploy-
ment. Esping-Andersen indeed enlarged his regime theory accordingly, showing
that characteristic differences between welfare regimes also exist concerning family
policy: conservative welfare states encourage women to stay at home. Social demo-
cratic welfare states provide a large public sector for women to work in, as well as
publicly funded childcare, both of which encourage female work, but segregate it
into a sheltered public sector. Liberal welfare states neither discourage nor support
female employment, as both would interfere with free markets (Esping-Andersen
2009). Taking the role of the family into account also led some to suggest a fourth
regime type for Southern European countries. It was argued that in this “Mediter-
ranean” welfare regime, families were replacing the welfare state (Lessenich 1994;
Ferrera 1996; Ferragina et al. 2015). Others suggested that there was a Japanese
or Asian regime (Esping-Andersen 1997); yet others suggested a post-communist
regime (Castles and Obinger 2008, p. 338 f.). Seeing how one regime after another
was added, some took this criticism to its logical conclusion, arguing that each
country is unique, so that no country can be subsumed under one regime type or
another (Crouch and Streeck 1997). Another critique was that institutions within
countries are so heterogeneous that it makes no sense to speak of country-wide
policy styles, let alone regime-wide ones (Kasza 2002; Scruggs and Allan 2006).
Recent reviews therefore suggest that “[w]hile some authors have indeed discerned
regime-consistent country differences in welfare state support there is much varia-
tion also among countries belonging to the same regime” (Kumlin and Stadelmann-
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Steffen 2014, p. 6). The same critique has been made against varieties of capitalism,
which distinguishes not between welfare states, but between types of economies.

4 Hall and Soskice’s Varieties of Capitalism

4.1 Theory

Similar to Esping-Andersen’s welfare regime theory, varieties of capitalism not only
separates countries into types of capitalism, but also provides a theory to explain
these differences. Varieties of capitalism starts from the opposite theoretical premise
of Esping-Andersen’s welfare regime theory, by suggesting that it is not the power
of labor but employers’ production models that lead to two types of capitalism:
a market-based and a “coordinated” one. But why would firms ever militate against
market arrangements in the economy? Hall and Soskice (2001a) argue that firms that
continually improve existing products have an interest in coordinating with competi-
tors and their employees. This is not easy because while both are better off if such
coordination takes place, each has a short-term interest in cheating the other. This
draws on the theory of neo-corporatism, which essentially postulates that economies
are most efficient when workers and employers are either highly organized, because
then they can help companies to work together, or highly unorganized, so that they
cannot constrain companies. In contrast, labor and employer organizations with in-
termediate strength are too weak to help companies cooperate in game-theoretical
dilemmas, but too strong to permit companies to enjoy the benefits ensuing from free
markets (see Crouch 1993, p. 12; Lehmbruch and Schmitter 1979, 1982; Calmfors
and Driffill 1988).

4.2 Two Types of Capitalism, Two Logics

According to varieties of capitalism, two antithetic types of capitalism are there-
fore efficient, each in their own right. Essentially, the theory differentiates between
the same countries as Esping-Andersen’s welfare theory, juxtaposing the liberal
market economies (LMEs) of English-speaking countries to the coordinated mar-
ket economies (CMEs) of Continental Europe and Scandinavia. But the varieties
of capitalism approach added the revolutionary twist to Esping-Andersen’s theory
that firms themselves can have an interest in promoting non-liberal coordinated eco-
nomic institutions which nurture “competitive advantages that depend on high levels
of regulation” (Hall and Soskice 2001a, p. 63). Yet only companies that incremen-
tally improve existing products need a high level of regulation. Consider automobile
production, a typical industry with incremental innovation, as each new car model is
intended to improve upon the former. Such long-term continual improvement needs
workers to dedicate their working lives to improving one car. Varieties of capitalism
argues that workers are unwilling to learn the specific skills necessary for this if they
cannot be sure that they will stay with the same company for life (Estevez-Abe et al.
2001). Therefore, if companies want workers to learn company-specific skills, they
have to insure them against unemployment. This gives companies a rational interest
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in generous unemployment insurance. Hall and Soskice also argue that firms which
continually improve existing products need cooperative workforce relations, so that
they favor employee codetermination. To facilitate long-term cooperation with their
workforce, firms also have an interest in outsourcing the conflictual wage bargain-
ing process to all-embracing employer associations and trade unions. Varieties of
capitalism therefore suggests that companies in coordinated countries have a com-
parative advantage when it comes to incremental innovations, while companies in
liberal countries are better at radical innovations that profit from the flexibility of
free markets, rather than from long-term cooperation with the workforce (Hall and
Soskice 2001a, p. 40 ff.).

Hall and Soskice also argue that more innovative countries grow at a faster rate,
so that coherently coordinated and coherently liberal institutions are complementary
in furthering economic growth. For example, strict layoff protection is complemen-
tary to employee codetermination, which is complementary to long-term financing,
all of which supports a coordinated type of economy that brings incremental in-
novation and thereby economic growth. Hall and Soskice (2001a, p. 18) therefore
suggest “that nations with a particular type of coordination in one sphere of the
economy should tend to develop complementary practices in other spheres as well,”
so that over time, countries develop types of capitalist institutions that are either
fully coordinated or fully liberal. Firms should even lobby for “less market” in
coordinated types of capitalism, as they “attempt to preserve arrangements in one
sphere of the economy in order to protect complementary institutions or synergies
with institutions elsewhere” (Hall and Soskice 2001a, p. 64). Companies that pursue
incremental innovations may therefore push for more employee codetermination,
stricter protection against being laid off, generous unemployment insurance and
stronger trade unions in an attempt to improve their competitiveness.

While long-term cooperation may help companies to continually improve prod-
ucts, it does little to foster radical innovation, which flourishes best on free markets
with little regulation that allow capital and labor to flow where and when compa-
nies need them. The needs of radically innovating companies therefore clash with
those of incrementally innovating ones. Companies that specialize in radical inno-
vations do not require long-term cooperation with their workforce, so they oppose
employee codetermination. They eschew long-term capital, needing venture capital
to finance their ideas. They suffer from rigid labor laws, as they have to hire and fire
workers for new projects. Firms that specialize in radical innovations therefore push
countries to liberalize labor law and financing. This led to the revolutionary idea
that liberal market economies are bound to become more liberal, while coordinated
market economies are bound to become more coordinated in order to increase their
competitiveness in global markets (Hall and Soskice 2001a, p. 57 f).

Based on this argument, the varieties of capitalism school could claim that ex-
tensive welfare states followed the wishes of capitalists, rather than the power of
organized labor (Estevez-Abe et al. 2001; Swenson 2002; see also Mares 2001,
p. 184). It thereby explained the large welfare states of coordinated and social
democratic countries through efficiency rather than class struggle, contradicting the
concept that the power resources of labor led to non-liberal types of capitalism (Es-
ping-Andersen 1985; Korpi 2006). Thus, while the power resources school claimed
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that coordinated countries were built against the interests of capitalists where labor
was powerful, the varieties of capitalism school claimed that coordinated countries
catered to the interests of capitalists, and indeed were constructed at their behest.
This seemingly irreconcilable debate was resolved by the Solomonic judgment that
employers were not the farsighted enthusiastic supporters of welfare legislation that
varieties of capitalism first portrayed them as. However, employers objected less
strongly to social policy when they could integrate it into their production model
by specializing in long-term incremental innovations (Paster 2011). Proponents of
the varieties of capitalism approach accepted this, arguing that the power resources
view provides an accurate picture of the low-wage/low-skill sector, which mainly
produces for the domestic market. They maintained, however, that in the high-wage/
high-skill sector that produces to satisfy international demand, the insurance func-
tion of the welfare state is better explained by “politics for markets,” i.e., through the
desire of employers, rather than the “politics against markets” of the labor movement
(Iversen and Soskice 2015).

That economic regulation could promote competiveness, rather than impede it,
was probably the most important insight of varieties of capitalism. It was largely
unheard of in the comparative political economy literature, but it answered some
of its most pressing questions, such as why German and Swedish firms were so
different from American or British ones, and why this did not make them less but in
fact more successful. Varieties of capitalism, for the first time, gave a good functional
reason as to why liberal and coordinated types of capitalism are bound to become
more diverse on increasingly competitive world markets.

The insights provided by varieties of capitalism were also applied to many fields
that did not seem obvious at first. It explained how liberal market economies make
it easier for women to combine work and family by arguing that “CME companies
that invest heavily in company-specific skills will be worried about hiring women
who may leave the company” (Soskice 2005, p. 173; see also Estevez-Abe 2005;
Iversen and Rosenbluth 2010). Its “skill specificity” approach could show why CMEs
have an interest in upholding a vocational training system that teaches specific
skills, while LMEs support a larger university sector that teaches general skills
(see Busemeyer 2009; Busemeyer and Trampusch 2011). Further developments of
Varieties of capitalism included a cultural approach, which showed that the same pro-
market attitudes that promote liberal welfare states also promote liberal economic
regulation. Conversely, market skepticism not only promoted coordinated economic
institutions, but also larger welfare states (Ebbinghaus and Manow 2001; Schröder
2009, 2013; Ahlborn et al. 2016).

4.3 The Micro–Macro Link of Varieties of Capitalism

Varieties of capitalism also proposes a very strong link from macro institutions to
micro behavior, as it argues that “[i]n any national economy, firms will gravitate
toward the mode of coordination for which there is institutional support” (Hall
and Soskice 2001a, p. 9). But the link goes back from the micro to the macro
level, as firms in turn support the institutions that they have learned to use to their
competitive advantage (Hall and Soskice 2001a, p. 63). Because both links prevent
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change, institutions and companies are locked into a production model that is either
based on widespread coordination that leads to and relies on incremental innovation,
or widespread market arrangements that lead to and rely on radical innovation.
This implies that individual companies even support institutions that restrict their
freedom, as long as these institutions help them to cooperate with others.

4.4 Empirical Studies

Empirical studies were indeed able to confirm many of varieties of capitalism’s cen-
tral tenets. Countries with purely coordinated or purely liberal institutions indeed
seemed to enjoy more rapid economic growth (Hall and Gingerich 2009; but see
also Kenworthy 2006). Thelen (2012, 2014) traced how the most liberal countries
(the US and the UK) became even more liberal, while Scandinavian countries be-
came more inclusive and Continental European countries split workers further into
insiders and outsiders. She argued that each variety of capitalism reinforces the logic
that already marks its production system. Others found that varieties of capitalism
explains why English-speaking countries push for free market regulation in multilat-
eral negotiations, while coordinated market economies promote international social
protection laws (Fioretos 2001; see also Hall 2014).

4.5 The Literature’s Critique Against Varieties of Capitalism

Many voices were however critical of the theory’s extremely parsimonious separation
into only two types of capitalism. Some suggested an additional regime type for
France (Schmidt 2002), others for China (Redding and Witt 2009; Peck and Zhang
2013), Italy (Trigilia and Burroni 2009), and Spain (Molina and Rhodes 2007).
Nölke and Vliegenthart (2009) singled out Eastern European countries as dependent
market economies which manufacture products that liberal and coordinated market
economies invent. Schneider (2009) suggested that Latin American countries are
hierarchical market economies, whilst Witt and Redding (2013) thought that Asian
countries deserved their own variety of capitalism. Boyer (2005) subdivided the
dual distinction of liberal and coordinated market economies into four varieties.
Amable (2003) even proposed five types of capitalism, and recent tests found nine
types of business systems among 61 countries that account for more than 90% of the
world’s gross domestic product (GDP; Witt et al. 2018). Another critique went in the
opposite direction. It did not argue that countries within one regime type are more
heterogeneous than previously assumed, but that major institutional heterogeneity
exists even within countries, with companies creating coordinated islands in liberal
market economies and liberal islands in coordinated market economies (Crouch et al.
2009a, b; Schröder and Voelzkow 2016).

However, neither have such debates fostered agreement on whether more regime
types indeed explain greater cross-country variation, nor on which countries deserve
a third, fourth, or fifth regime type, or whether greater variation lies at the level
of firms, or of institutions that vary within countries or between countries, or even
between groups of countries. I will argue below that the unresolved questions in
Esping-Andersen’s and Hall and Soskice’s typologies are therefore structurally sim-
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ilar, and that they could therefore benefit from conceptualizing their open questions
as debates about embedding structures.

5 New Methods to Test Capitalist Variety

Existing methodologies were unable to answer the most pressing questions about
the most important macro typologies. While cluster analyses showed which country
clusters exist in the first place, they were less useful when it comes to confirm-
ing or disconfirming the assumption that lower-level units such as individuals or
firms are embedded in clusters at the country level (Amable 2003; Schröder 2009,
2013; Witt et al. 2018). While qualitative case studies showed how policymaking
is similar within countries of the same regime type, they were less useful in deliv-
ering guidelines about how much variation is explained through similarities within
regimes versus differences between them (Hall 1986, 1993; Dobbin 1994; Streeck
2009; Thelen 2014).

I therefore argue that Esping-Andersen’s welfare regime theory and varieties of
capitalism implicitly discuss embedding structures and that multilevel methodol-
ogy could therefore resolve some of the most important questions that plague these
typologies of capitalist diversity. While it is conceptually important to understand
this, let me be clear that existing multilevel models rely on structures that are not al-
ways present in typologies of capitalist diversity. For example, two or three regimes
types are too few in number for commonly used multilevel modeling methods (see
Schmidt-Catran et al. 2019). With this in mind, I urge scholars to develop a multi-
level methodology in order to answer the most important questions about capitalist
diversity, and I urge scholars who study capitalist diversity to understand that many
of their debates discuss embedding structures. The next section shows how this could
answer some of the most pressing questions that currently plague macro typologies.

5.1 Testing the Multilevel Structure of Esping-Andersen’s Regime Theory

In varieties of capitalism and Esping-Andersen’s regime theory, individual behavior
and attitudes can be seen as a level-1 (micro) variable. For Esping-Andersen, indi-
viduals are embedded in pension, unemployment, and health systems, institutions
which can be understood as level-2 variables. Databases such as the Comparative
Welfare Entitlements Dataset measure such variables, showing how generously the
health, unemployment, and pension systems replace wages in case of need for dif-
ferent kinds of individuals. Cross-embedding each person in the health, pension,
and unemployment systems of which he or she is a member can show the degree to
which the generosity of each system varies within a country, but also between coun-
tries. For example, people in one country may be in a generous health system, but at
the same time in an ungenerous pension system. If the appropriate micro-level data
were available, one could show how generously, e.g., the retirement system replaces
the wages of one individual compared to another. This shows how internally coher-
ent a country’s institutions are, and this can be compared to the internal coherence
of another country’s institutions. To measure this, one needs to nest individuals on
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level 1, the welfare institutions in which they are embedded on level 2, and both
in countries as level 3. By embedding the third level of countries in a fourth level
of regimes, one can even show whether the attitudes and institutions of different
countries are more homogeneous within welfare regimes than between them. Keep
in mind that the current methodology may not allow the clustering of lower-level
units in regimes as a level, since there are only three regime types. A simple alter-
native may be to use dummy variables at the level of countries to measure regimes.
It may also not always be possible (or indeed necessary) to use all four levels in
actual multilevel regressions.

Nonetheless, much of the above critique against Esping-Andersen could be tested
by modeling, and thus by testing (parts of) the multilevel structure that these theories
postulate. For example, scholars who argue that new subfields such as family policy
must be analyzed argue that people should not only be embedded in institutions that
are more or less decommodifying in case of sickness, unemployment, or retirement,
but also upon founding a family. Those who argue that more than three regime
types exist technically simply argue that a level-4 regime variable explains much
greater variation when it takes on more than three distinct values. As I mentioned
above, scholars have also criticized that the institutions of countries do not conform
perfectly to “their” regime type. Proponents of Esping-Andersen’s regime theory
technically simply argue that much between-country variation is explained through
the clustering of individuals, institutions, and countries into regimes. Multilevel re-
gressions can show how much variation of, e.g., decommodification or stratification,
is indeed explained through regimes rather than through countries alone. One would
therefore suppose that multilevel models have been routinely used in the regime
modeling business. But in fact, multilevel models have rarely been used to answer
the most pressing questions that arise in the welfare regime literature.

Jaeger (2006) explains individual support for redistribution by a two-level model
that nests individuals in countries. However, this does not tell us howmuch individual
variation (level 1) is explained through the institutions in which people are embedded
(level 2), the countries in which these institutions are embedded (level 3), and
the regimes in which the countries are embedded (level 4). Deeming and Hayes
(2012) use multilevel regressions to show that happiness mainly varies between
individuals rather than between countries. However, this does not show how much
variation is explained through individual-level versus country-level, versus regime-
level variation, so it remains unclear whether national- or regime-level characteristics
explain happiness. Dallinger (2010, p. 344 f.) shows that two thirds of the variation
in support for redistribution lies at the level of welfare regimes. However, this fails
to explain how much of this variation is at the level of countries (level 3). Therefore,
such studies cannot tell us how much individual variation (on level 1) is explained
through the welfare institutions in which people are embedded (level 2), the countries
in which the institutions are embedded (level 3), and the welfare regimes in which
countries are embedded (level 4).

Existing studies indicate that such a design is feasible in principle. For exam-
ple, Kallio and Niemelä (2014, p. 14 f.) show that residual cross-country variation
on attitudes towards the poor declines by 36–56% after welfare regimes have been
included. Similarly, Richter et al. (2012, p. 8) calculate that country variation in
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self-rated health is about 30% lower after including welfare regimes in a multilevel
model. Others even suggest a reduction of about 50% (Rathmann et al. 2015, p. 419).
This indicates that variation between countries can indeed be meaningfully explained
when individuals, institutions, and countries are grouped into regimes. Some studies
even use a three-level design that clusters individuals (level 1) into regions (level 2)
and into countries (level 3). This indicates that individual differences explain about
90% of variation in health, with only about 9% explained through countries, and
almost no variation explained through regions. Including welfare regimes as an addi-
tional explanatory variable (not clustering level) reduces the country-level variation
from 9 to about 5% (Eikemo et al. 2008, p. 2288 f.). This suggests that while most
individual differences in health can be explained through actual individual variation
(level 1), about half of the remaining variation may be explained through differences
in welfare regimes, while idiosyncratic country differences explain the remaining
half.

Calculating such effects using multilevel models could pacify bitter debates about
whether countries are more or less internally homogeneous, by answering fairly
technical questions about which level explains the greatest variation for a variable of
interest. However, existing studies virtually never employ such a design, so that some
of the most important questions in the field of welfare regimes remain unanswered.
Reviews of the field therefore argue that some studies test regime and country
variation, while others test “individual-level variation within one country in policy
experiences,” while scholars should go beyond “one or the other research strategy
and [to apply] what we may call cross-level thinking” (Kumlin and Stadelmann-
Steffen 2014, p. 319). This has not yet happened, so that many of the most important
questions about welfare states remain unanswered. Such a misfit between unresolved
questions and approaches to answer them also characterizes the debates on varieties
of capitalism.

5.2 Testing the Multilevel Structure of Varieties of Capitalism

Technically speaking, varieties of capitalism also suggests a specific type of mul-
tilevel structure: firms (as level-1 units) are embedded in institutions that are more
or less coordinated, such as wage setting, training systems, and workplace repre-
sentation. Such institutional variables, as for instance those coded in the Database
on Institutional Characteristics of Trade Unions, Wage Setting, State Intervention
and Social Pacts (Visser 2015, 2016), show whether employees are represented on
the board of directors, how far-reaching their codetermination rights are, how all-
embracing wage negotiations are, and how employer and labor organizations coor-
dinate. It would be preferable to have these variables on the company level, but most
of them only exist as country-level aggregations. Varieties of capitalism posits that
such institutions are relatively similar within countries (level 3) and within a regime
of coordinated and liberal capitalism (level 4).

Many debates about the validity of the varieties of capitalism relate implicitly to
this embedding structure. For example, scholars who argue for more than two regime
types suggest that more regimes explain much greater variation, while those who
wish to retain only two regime types counter that the increase in explained variation
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through more regime types is negligible. Multilevel regressions can calculate who
is right. Keep in mind, however, that since varieties of capitalism only distinguishes
between two types of capitalism, it probably makes more sense to model the regime
level with dummy variables on the country level, rather than as an actual level-4
variable.

Other critics have not merely suggested reclassifying countries or subdividing
regimes. More radically, they have assailed varieties of capitalism’s allegedly “per-
vasive tendency to methodological nationalism and spatial archetyping, in which
the coherence of national regulatory configurations is presumed rather than demon-
strated” (Peck and Theodore 2007, p. 750; similarly, see Allen 2004, p. 105). Techni-
cally, such critics argue that little variation is explained through level 4 (the clustering
of countries into regimes) or level 3 (the clustering of institutions within countries).
Others suggested that institutional arrangements vary with economic sectors, rather
than between national types of capitalism (Hollingsworth 1991; Kitschelt 1991;
Hollingsworth et al. 1994). Others still have posited that the institutions which
companies use depend strongly on their embeddedness in subnational regional pro-
duction systems (Piore and Sabel 1984; Storper 1997; Cooke et al. 2004; Parker and
Tamaschke 2005; Crouch et al. 2001, 2004, 2009a, 2009b; Schröder and Voelzkow
2016). Technically, all of these critiques simply argue that a great deal of variation
lies on level 2: institutions that vary within countries. This can be tested through
multilevel regressions. One simply needs data on the institutions that firms use,
such as whether a firm uses works councils, collective wage agreements, etc. One
would then have to measure how much variation in the use of such institutions
lies on level 1 (between firms), level 2 (intra-country variation between regions or
economic sectors), level 3 (between countries), and level 4 (between regime types).

However, critics not only claim that greater variation lies on lower levels than va-
rieties of capitalism is ready to concede. They also argue that varieties of capitalism
underestimates variation on higher levels, ignoring that all countries may become
neoliberal (for this critique, see Cerny et al. 2005; Soederberg et al. 2005; Bohle and
Greskovits 2009). In its most extreme variant, this critique suggests that “political
economy might have to abandon entirely the idea of national varieties of capital-
ism,” as all types of capitalism become neoliberal (Streeck 2010, p. 38). Multilevel
models could test this because such critiques—technically speaking—argue that no
meaningful variation exists at level 3 (countries) and level 4 (regimes), but that all
variation instead resides in a level-5 supercluster (capitalism), so that change within
countries over time is more important than enduring differences between countries
and regimes. In other words, these critics suggest that the within-variation, which
is supposedly similar in all types of capitalism, explains greater variation than the
between-variation, which durably differentiates between types of capitalism. Multi-
level models could show whether the within-change of a clustering of all countries
in years explains greater variation than do the between-differences through cluster-
ing in countries and regimes at each point in time. In this sense, many of the most
important questions about varieties of capitalism can be answered through indicators
that multilevel regressions calculate routinely, so that an important “route for future
research is the analysis of within-country variation of institutional configurations”
(Schneider and Paunescu 2012, p. 748).
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However, multilevel approaches have rarely been used to answer some of the
most important questions about varieties of capitalism, even though some studies
show how this could resolve important questions. Bechter and Brandl (2015, p. 433)
use data from 27 states and 18 economic sectors in order to show that “the sector
context matters more nowadays than the country context.” However, as they lack
company-level data, they can only show whether the deviation from the mean for
an institutional configuration is lower on the level of sectors or countries. Thus,
they cannot tell how variation in company arrangements is distributed between
companies, institutions, countries, and regimes. To my knowledge, no study uses
multilevel regression to show how much variation lies on which level, making this
a promising avenue for future research.

6 Conclusion

I have reviewed assumptions, accomplishments and impasses of varieties of capi-
talism and Esping-Andersen’s welfare regime theory. This allowed me to show how
discussions about macro typologies are often discussions about embedding struc-
tures, as scholars question how lower-level units such as firms and individuals are
embedded in national institutions, how these institutions are embedded in countries,
and how these countries are embedded in welfare and production regimes. But even
though both critics and proponents of theories of welfare and production regimes
discuss typical multilevel problems, they seem unaware that multilevel models may
provide answers to some of their most gridlocked debates. For example, the wel-
fare regime literature wants to know how much variation in individual behavior,
attitudes, and outcomes can be explained through institutional arrangements in un-
employment, pension, and health systems. The literature on varieties of capitalism
wants to know how much variation between individual firms can be explained by
the clustering of firms in sectoral and regional arrangements. Varieties of capitalism
could use multilevel regressions to calculate how much variation is explained when
clustering companies (level 1) in sectors or regions within countries (level 2), in
different countries (level 3), and in types of capitalism (level 4). Welfare regime
theory could test whether people (level 1) behave similarly or hold similar attitudes
depending on the institutions in which they are embedded (level 2), the countries
in which they live (level 3), and the country regimes in which they are embedded
(level 4). As I mentioned, however, it may not always be possible to actually model
an institutional level 2, as institution-specific data for individuals may not be com-
parable across countries and time, or because micro-level data that show in which
health, pension, and unemployment systems people are embedded are unavailable.
Generally, the levels that I am speaking of should be treated as conceptual, analytical
devices. For example, the fourth level is only an analytical one, since there are no
actors or institutions at the level of regimes. Note also that the typical number of
three or four regimes at the fourth level may not be enough to treat them as actual
levels, so they may have to be modeled using dummy variables.

Notwithstanding such problems, multilevel modeling could show how much vari-
ation of lower-level units can be explained when more regimes are distinguished,
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e.g., through a fourth type of welfare regime or a third type of capitalism. They could
also test which clustering of level 3 units in level 4 explains the greatest variance. For
example, is greater variance explained when Ireland is conceptualized as a liberal
market economy, a coordinated one, or even as a third type? Multilevel models could
also test whether the within-change of a supercluster over time (level 5, all capitalist
countries) explains greater variation of lower-level units than does the variation at
level 3 (between countries) and level 4 (between regimes) at each point in time.
In other words, a panel dataset could show whether change that is common to all
countries and country regimes explains greater variation than enduring differences
between countries and country regimes do. Note again, however, that perfect data
will be hard to come by. It would be ideal to have firm- or person-level data that
also show the different national institutions in which individuals or firms are embed-
ded. Such data would allow one to see whether, e.g., bargaining within companies,
decommodification, or stratification of individuals depends on individual variation,
within-country variation, between-country variation, or transnational differences.

Results of such studies will very much depend on what one is trying to ex-
plain. Since varieties of capitalism tries to explain innovativeness, usually measured
through patents, the most important question could be whether differences between
firms, between the institutions in which firms are embedded, between the countries
in which institutions are embedded, or between country regimes explain the variation
in innovativeness. Second, varieties of capitalism argues that countries with either
highly liberal or highly coordinated institutions have a higher growth rate. It would
therefore be important to see whether countries with highly coordinated or highly
liberal institutions—and thus little variation between institutions on level 2—in-
deed have more rapid economic growth (Hall and Soskice 2001a, p. 37 ff.; Hall and
Gingerich 2009).

For Esping-Andersen’s theory, it would be most relevant to test whether decom-
modification and stratification vary between individuals, between the institutions in
which individuals are embedded, between the countries in which these institutions
are embedded, or between the regimes in which countries are embedded. Variables
such as poverty, health, social trust, and altruism have been explained through wel-
fare regimes. Again, a multilevel approach could show the degree to which they vary
between individuals, the different institutions in which individuals are embedded,
the countries that embed institutions, and the regimes that embed countries. If results
differ widely depending on the dependent variable, then this indicates where macro
typologies are useful, and where they are not.

It is notably indicators such as the intraclass correlation coefficient (ICC), which
show the degree to which clustering occurs at each level, while the variance partition
coefficient (VPC) shows how variation is explained through different levels. As some
of the most important debates about welfare regimes and varieties of capitalism are
about these questions, such indicators can give empirical answers to some of the
most hotly debated topics in these fields. It is important to keep in mind, however,
that using multilevel regressions and their typical indicators, poses some problems
in itself. One problem, which has already been mentioned, is that the typical number
of regimes that varieties of capitalism and welfare regime theory propose (two to
five) is too small to be used as separate clusters. One could therefore instead model
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clusters as dummy variables (1= belonging to a cluster, 0= not), enter them into
a regression model, and test how much variation remains on lower-level units, e.g.,
how much between-country variation is still explained through lower-level units
when countries are grouped into regimes vs. when they are not. Note also that
while multilevel regressions provide such indicators, researchers still have to decide
whether, e.g., explaining 5%more variation by adding one more variety of capitalism
is worthwhile. Judgment calls still have to be made, but at least they can then be
made based on hard data.

Some researchers “have been always hostile to classifications, [arguing that] they
constitute artificial constructions,” suggesting that countries can only be understood
through “detailed case analysis” (Ferragina and Seeleib-Kaiser 2011, p. 584). Such
scholars are unlikely to be satisfied with any attempt to improve theories of capitalist
diversity. However, if much variation can be explained through capitalist regimes,
proponents of macro theories of capitalist diversity know that their assumptions rest
on a solid footing in spite of such criticism. Conversely, critics of macro-typologies
have a point if little variation can be explained through country regimes. So far,
debates between country specialists and macro-regime scholars have been dialogues
of the deaf, with one side showing that a country is different from another, and
the other showing that both countries are nonetheless part of the same regime.
Instead of arguing about the proverbial half-full glass, multilevel regressions can
show precisely how full the glass is, that is, how much variation can be explained
through the embedding of companies and individuals in institutions, countries, and
country regimes.

In this sense, some of the most important questions about welfare theories of
capitalist diversity must no longer be the topic of philosophical debates. Modeling
the multilevel structure that these theories imply but cannot test could put a number
on who is (how) right and who is (how) wrong. This could yield concrete results,
such as that, e.g., 70% of the explicable variation in firms’ strategies or individual
welfare attributes depends on the actual firm or individual (level 1), while another
10% depends on the variation between institutions within countries (level 2), another
10% depends on institutions that are similar within countries (level 3), and yet
another 10% depends on institutions that are similar across countries and thus within
regimes (level 4). No doubt scholars will then find a reason why a given percentage
is a lot, or is not, but at least debates could then rely on empirical facts, rather than
on opinions.
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Werte in unterschiedlichen Lebensbereichen in einer
ländervergleichenden Bestandsaufnahme

Zusammenfassung Die Zunahme an internationalen Umfrageforschungsprojekten,
die grundlegende Wertorientierungen untersuchen, zeigt, dass die großen soziolo-
gischen Theorien nicht ausreichen, um die oft großen Unterschiede zwischen den
Bevölkerungen in heutigen Gesellschaften zu erklären. Es gibt mehr als nur Moder-
nisierung, um die Unterschiede zu erklären. Institutionen, Kultur, Geschichte und
Politik scheinen alle die Werte der Menschen zu beeinflussen. Die vorliegende Über-
prüfung der aktuellen internationalen länderübergreifenden Forschungsaktivitäten
zeigt, dass zunehmend Mehrebenenanalysen verwendet werden, um entweder Mo-
dernisierung oder Institutionalismus oder beide theoretischen Ansätze gemeinsam
zu untersuchen. Aus verschiedenen theoretischen Perspektiven werden Hypothesen
über die Auswirkungen des Kontexts auf Werte in einem bestimmten Lebensbereich
generiert. Die ausgewählten Studien untersuchen sehr unterschiedliche kontextuel-
le Merkmale, um die Varianz domänenspezifischer Wertorientierungen zu erklären,
was eindeutig belegt, dass unterschiedliche Mechanismen in den verschiedenen Le-
bensbereichen wirken. Die Studien zeigen, dass „Kontext“ von Bedeutung ist, aber
auch, dass es notwendig ist, Merkmale auf individueller Ebene zu berücksichtigen,
zumindest als Kontrollvariablen. Häufig sind die individuellen Merkmale in den ver-
schiedenen Ländern unterschiedlich verteilt, was der Hauptgrund dafür sein kann,
dass Unterschiede in den Wertorientierungen zwischen den Ländern bestehen.

Schlüsselwörter Moralvorstellungen · Europa · Modernisierung ·
Institutionalismus · Multilevel · Mikro- und Makroeffekte

1 Introduction

This paper takes us on a journey into some recent empirical studies on moral and
religious beliefs, political views, family and gender issues, and work values. All of
these regard people’s values to result from influences of characteristics of the national
context in which people live and of their sociological background characteristics.
Efforts have been made in recent years to test theoretically informed hypotheses
about micro and macro effects on values, and combining micro- and macro-level
determinants has become the benchmark in many sociological studies, most of which
focus on one or more specific domain or domains of values.

Although there have been attempts to find overarching value systems covering
values in all life spheres, most studies show that modern society appears to be highly
fragmented regarding its fundamental social values. The various value domains do
not constitute clear patterns of values: Values appear domain specific (Halman and de
Moor 1987, 1994; Kerkhofs 1997). This finding is not surprising. Some authors have
argued that due to modernization processes such as differentiation and specialization,
life domains have become independent sectors in society with their own values and
independent of religion (Durkheim 1964; see also Smelser 1973; Meulemann 1983).
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Because value patterns appear fragmented, value domains can be explored sepa-
rately, which is something that we will be doing in this paper. We focus on orien-
tations regarding morality, religion, relationships, politics, and work. The selected
studies regard values as consequences of individual and macro features, and test
related theoretically informed hypotheses using state-of-the-art multilevel models
(Fox 2016; Hox et al. 2017). In particular, all selected studies use random intercept
models or—if cross-level interaction hypotheses are considered—random intercept-
and-slopes models to investigate the complex interplay between macro-level and
individual-level determinants of values. The data analytical design of the studies
that we discuss takes the country level as the macro level, although we also include
studies that additionally—or rather alternatively—consider lower-level regional con-
textual effects rather than, or in addition to, country-level effects (see also Meuleman
and Gorres, Siewert and Wagemann in this volume). The studies demonstrate that
there is more than modernization, understood as economic advancement, to explain
differences in values, and that institutions are significant determinants of values as
well.

Before we present the studies, we start this paper with a brief discussion of the
modernization perspective, followed by a reflection on some of the methodological
issues that studies on explaining country differences in value domains have to cope
with.

2 Theoretical and Methodological Perspectives

2.1 Modernization Theory

Survey projects, such as the European Values Study (EVS) and World Values Sur-
veys (WVS), European Social Survey (ESS), and the International Social Survey
Programme (ISSP), reveal significant similarities but above all dissimilarities in val-
ues across European countries. Attempts to understand the variation in basic value
orientations often refer to modernization theory. The central claim of this theory is
that socioeconomic development goes hand in hand with coherent and—to some ex-
tent—predictable societal changes (Marsh 2014). A second common element is that
less developed societies acquire characteristics that are common to more developed
societies (e.g., Lerner 1968, p. 386). Thus, “if and as the level of modernization
increases, the level of structural uniformity among relatively modernized societies
continually increases” (Marsh 2014, p. 279). This would imply that pre-modern
and modern societies differ from each other much more than do the many varieties
of modern society (Schmidt 2010, p. 516). Hence, convergence in values is to be
expected.

The claims of modernization theory have been contested and refuted. For ex-
ample, Gundelach (1994) found that institutional factors appeared to constitute far
better explanations of variations in basic orientations than economic development
did. Proponents of modernization theory defend their theory by stating that modern-
ization is not deterministic but probabilistic. Socio-economic development seems
to bring predictable cultural and political changes, and economic collapse tends
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to bring predictable changes in the opposite direction (Inglehart and Welzel 2005,
p. 20). However, the idea that modernity as it has developed in the Western world
will be taken over in all modernizing societies should be qualified. Modern societies
may have many features in common, but differences persist between them regarding
mentalities, institutions, and other factors (Sachsenmaier 2002, p. 42). This natu-
rally resembles the idea of path dependency. Although societies seem to develop in
similar and predictable directions, the actual trajectory is dependent on historical
backgrounds, persisting traditions, and other country-specific factors (Inglehart and
Welzel 2005, pp. 19, 20). Modernization is taking place all over the world, but in
different shapes and very specific and unique ways. There is no single version of
modernization (Preyer and Sussman 2016, p. 10; Eisenstadt 2002).

2.2 Within-Country Variation

Studies that analyze values in different countries confirm the ideas of multiple
modernities. The Atlas of European Values (Halman et al. 2011) reveals that Europe
is far from homogeneous on many issues, and that country differences seem to
persist. Inglehart’s (2018) cultural map of the world also provides evidence for
rejecting the idea of convergence in orientations.

Countries’ positions are, however, inferred on such maps from the countries’
means calculated from individuals’ values. In doing so, it is neglected that countries
can have the same mean value for a characteristic, but differ considerably in the
variance of the characteristic. Societies with similar means on a specific orientation
can be homogeneous, but also very heterogeneous. Within-country distributions
should therefore not be overlooked.

Taking into account distributions within countries is also important because coun-
tries may differ significantly in the composition of important individual-level ex-
planatory variables. If such characteristics are distributed unevenly across countries,
then such compositional differences may explain not only differences between indi-
viduals, but also differences between countries (Diez-Roux 2002). Such composition
effects are often not controlled for in aggregate-level analyses.

Investigating relationships between macro-level characteristics of societies often
results in high percentages of explained variances in value orientations. However,
Robinson’s (1950) article on “ecological fallacy” made it clear that one should
avoid making inferences about individual behavior from aggregate data because
strong associations between macro characteristics cannot necessarily be generalized
to lower levels. It can therefore be highly misleading to investigate value patterns
and their changes at the macro level only, and expect similar associations to occur
at the individual level. One cannot fully understand the internal logic of societies or
cultures in the terms used for individuals’ personality dynamics. Coleman’s (1990)
famous “boat” illustrates the complex connections between the micro and macro
levels. As Coleman showed, associations can exist between variables at the macro
level because such variables either relate directly to each other or because a macro-
level variable exerts an influence on another macro-level variable via mechanisms
that run via individual-level characteristics, or both.
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It is obvious that people do not live in isolation, but in a context which constrains
or stimulates, and, as such, the cultural and social climate in a society codetermines
people’s attitudes, values, and behaviors. People adjust to what they experience and
what other people around them are doing. Thus, despite individualization and in-
creased levels of personal autonomy in modern societies, individuals are not entirely
free but constrained, not only by their context, but also by the way in which they are
raised and socialized. Parents, relatives, friends, and peer groups mold and determine
people’s feelings, ideas, beliefs, and values.

Individuals are naturally not deterministic victims of social pressure and cir-
cumstances, but such factors make it more likely that specific outcomes for these
individuals will occur. People carry around in their heads a basic stock of knowl-
edge that is the result of living in a particular country, culture, or subculture, but
they do not mechanically respond to external stimuli. People have an inner mental
life and highly subjective experiences. People’s actions, attitudes, and values are
therefore a joint product of individuals’ needs, traits, temperament, culture, social-
ization, and personal experiences (Mead 1934). Institutions, the social context, and
history all play a role, though it is the individual who makes the final decision in the
end. People’s responses can be in line with these norms, but they can also deviate
from the group’s standards. To investigate this, a multilevel approach is needed in
which both levels—individual features and context characteristics—are accounted
for simultaneously.

2.3 Addressing Multilevel Issues

The recent increase in international comparative (survey) data sources, together
with the rapid development of advanced statistical methods to analyze micro and
macro levels simultaneously, enable researchers to address these multilevel issues.
No wonder, then, that numerous articles and papers have appeared in scientific
journals and at conferences investigating research problems combining micro-level
with macro-level explanations of sociological phenomena.

The idea that both individual features and context characteristics influence peo-
ple’s values and actions is of course far from new in the sociological discipline.
What is, however, somewhat of a recent development is that sociologists use the
possibility to investigate micro and macro determinants simultaneously. Before the
advent of multilevel statistical modeling, analyses combining micro and macro fea-
tures were often done country by country. The effects of individual characteristics
were investigated for each country separately, and compared with the effects that
such characteristics had within other countries. Such a country-specific approach
was applied in The Civic Culture (Almond and Verba 1965) to examine whether
or not effects were similar, or whether different effects were reported country by
country in countries with different political-historical experiences and findings.

Country-by-country analyses were also presented in more contemporary works.
Inglehart (1977) confirmed his theory of The Silent Revolution by testing his hy-
potheses in each of the selected countries separately and in Political Action (Barnes
and Kaase 1979), five Western democracies were analyzed separately to explore the
political action repertoires and their antecedents. A repeat study was carried out in
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a more limited number of countries, also including country characteristics, testing
the expectation that “the process of modernization will lead to more or less simi-
lar individual responses of the people in these societies” (Van Deth and Jennings
1989, p. 17). And although the contributors to the volume edited by Van Deth and
Scarbrough on the Impact of Values (1995) applied somewhat more sophisticated
statistical methods, they organized and presented their analyses country by country.

An early attempt to investigate context effects was made by De Moor (1987) in
analyzing the European Values Study data on religion and morality. Country dum-
mies were included in regression analyses in order to explain individual differences
in religious and moral values. It appeared that the country in which people live does
indeed have an effect, but which country attribute or attributes causes this effect
remained unclear because country dummies do not reveal what country-level factor
has an effect. Referring to countries without defining or clarifying what country
features explain differences adds virtually no new information to the observation
that there appear to be differences across people in different countries. The problem
is, however, that it has hardly been thoroughly theorized what these features are or
can be. As such, notions such as country, nation, and state are merely “black boxes”
hiding many features, which might and will be important (see Kroneberg 2019 in
this special issue).

The enormous amount of (survey) data available to social scientists these days
makes it painfully clear that there is a problem of how to cope with all the vari-
eties and similarities, and how to interpret and explain them. The grand theories of
modernization appear far too general to explain the variations that exist between
populations in different countries. De Moor (1994, p. 232) therefore concluded
that “empirically founded partial theories are needed.” The challenge for contem-
porary comparative sociology is to develop theories to understand and explain how
similarities and differences at the macro-level lead to micro-level differences and
similarities.

Value researchers should test such theories by replacing country dummies with
precisely defined country characteristics (Przeworski and Teune 1970), but even then
ordinary OLS (ordinary least squares) regression analyses risk overestimating the
significance of country effects (i. e., they provide too liberal a test) because cal-
culations are based on the numbers of individual cases and not on the number of
countries. To limit the risk that one too quickly concludes that “context characteris-
tics matter,” multilevel analysis techniques should be applied, and these have become
standard practice in contemporary sociological journals to investigate multilevel is-
sues. It means that theories are developed to elaborate mechanisms for effects at
both levels and sometimes combine both levels and extract cross-level interactions
from these theories to explain that individual-level effects may be different in certain
contexts/circumstances.

3 Making Sense of the Variety in Values

We selected studies for inclusion in this contribution that were conducted in the
domains of morality, religion, politics, family, and work which explored the im-
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pact of both individual and macro characteristics and applied multilevel analyses to
understand and explain the value differences and similarities in European countries.

3.1 Moral Views: Personal and Civic Morality

Several empirical studies on moral views which rely on survey data from the Euro-
pean Values Study distinguish between two moral dimensions “personal morality”
and “civic morality.” The first refers to relational or interpersonal behaviors and sex-
ual conduct, whereas the second deals with minor cheating or dishonesty or petty
fiddling and activities which contravene the law (see e.g., Phillips and Harding 1985;
De Moor 1987; Halman 1991; Halman and Vloet 1994; see Table 1).

Letki (2006) explored civic morality, i. e., compliance with the law and public
order or respect of and obedience to the norms and rules. She formulated hypotheses
about the effects of individual levels of trust, regional levels of social capital, and
macro or country levels of institutional configurations (Letki 2006, p. 311), and
analyzed data from WVS in 38 countries. The quality of a country’s government,
which was measured by government effectiveness, regulatory quality, the rule of law,
and control of corruption (from the World Bank Governance Indicators Dataset),
and economic performance (Gross Domestic Product (GDP) growth and level of
unemployment; Letki 2006, p. 321) appeared to be important attributes. At the
individual level, determinants of civic morality are socio-economic characteristics,
but the hypothesized effects of generalized trust and the vibrancy of associational
life, indicating regional levels of social capital, were not confirmed. The finding that
“the dimensions of institutional quality which are relevant to ordinary people’s lives,
to competence and transparency as well as to the efficiency of the civil service, the
level of contract enforcement, the incidence of corruption, levels of crime and the
level of unemployment” (Letki 2006, p. 321) affect civic morality is groundbreaking,
since researchers often measure institutional quality by general variables such as
GDP growth or the level of democracy. Such findings reveal that the institutional
context matters for people’s attitudes towards compliance.

Apart from hypothesizing that more highly religious people will hold more con-
servative views on morality (see Siegers 2019 in this special issue), Finke and
Adamczyk (2008) also explored the effect of religiosity at the macro level, arguing
that morality will be stronger in more religious nations (Finke and Adamczyk 2008,
p. 619). They also formulated a cross-level interaction hypothesis, holding that the
impact of an individual’s religiosity will be stronger in more religious contexts, and
they additionally expected differential effects of religiosity for different kinds of
morality, with effects being strongest for moral issues which are not sanctioned by
the state. They relied for the analyses on ISSP and WVS data, and their measures of
morality correspond to the dimensions that had been distinguished earlier by Stoetzel
(1983) and by Phillips and Harding (1985): Morality that is sanctioned by legal codes
and morality that is not sanctioned by the state. At the country level, they included
both an aggregated measure of the combination of church attendance and religious
importance in ISSP, and other variables such as religious concentration (Herfindahl
index), migration, corruption, dominant religion, and homosexuality regulation. At
the individual level, religiosity was not measured by church attendance alone, but
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also by personal religious beliefs, while denomination was included as a control
variable, in just the same way as marital status, gender, age, and education. Their
multilevel analyses show that the religious context matters, as do a person’s age and
religious beliefs and practices, at least in the case of moral issues not sanctioned by
the state. Context and individual-level features do not have much explanatory power
for moral issues which are sanctioned by legal codes.

Sieben and Halman (2015) also addressed public good morality. Their interest
was the impact of the communist legacy on the justification of issues which are
defined as illegal. They focused on post-socialist Europe, and found differences
between individuals and countries in the degree to which behaviors that harm the
public good are considered justified. They expected that the experience of repressive
communist rule would induce lower levels of public good morality, which would
be the case for people who had lived under communist rule for a prolonged period.
This hypothesis is only partly confirmed, and, remarkably, the younger inhabitants
of that part of Europe appear to be the most lenient on public morality issues. They
found no support for the expectation that the process of democratization results in
higher levels of public good morality and that individuals would be stricter as they
would endorse democratic values more strongly.

Storm (2016) investigated the relationship between religiosity and moral values
in a secularizing Europe longitudinally, using the data from the EVS waves in 1981,
1990, 1999, and 2008. Next to civic morality, or morality sanctioned by the state, she
also addresses morality “that is not uniformly sanctioned by legal codes” (see Finke
and Adamczyk 2008, p. 622) and for which religion often appears to be a better
predictor than it is for state-sanctioned civic morality (Storm 2016, p. 113). She also
formulated hypotheses about generational value change, the differential impact of
countries’ levels of religiosity on the two moral dimensions, and about the depen-
dency of these moral orientations on weak or illegitimate governing institutions. The
religious context, measured by the average level of religiosity in a country, matters,
especially for religious people. The religious context matters, which supports the
social network hypothesis of Putnam and Campbell (2010) “that the availability of
religious fellow citizens increases the impact of religiosity on moral values” (Storm
2016, p. 133). The evidence that she found once again demonstrates the importance
of context for explaining differences in moral views in Europe.

3.2 Religious Beliefs and Practices

Davie’s (1994) striking characterization of the British religious situation in the early
nineties echoed Durkheim (2001 [1912]) that religion is about beliefs and practices.
She described Britain’s religious situation as “believing without belonging,” meaning
that, as in many European countries, church attendance is on the decline, but religious
beliefs (i. e., individuals’ levels of religiosity) seem to persist.

Economic development is considered to be one of the leading causes of this situ-
ation. Inglehart (1997) contended that due to increasing levels of economic security,
indicated by, for instance, GDP or related measures such as social security expen-
ditures, people no longer need the church for salvation and reassurance (Inglehart
1997, p. 80; Norris and Inglehart 2004, p. 18). It does not imply that religiosity
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as such is declining, but that the once dominant role of the churches is gradually
diminishing.

That is also what was found by Hirschle (2013), who investigated the impact of
economic growth on church attendance and religious beliefs. Based on the classic
secularization idea that economic growth leads to disenchantment and to increasing
levels of existential security, he expected a decline in religious values, resulting in
turn in a drop in church attendance (Hirschle 2013, p. 412). The alternative expla-
nation was that, with economic growth, people’s needs are increasingly satisfied
by secular goods and less by religious products. Hence, one can expect a decline
in church attendance, leading in turn to a decline in religious beliefs, because the
churches lose their socializing capacity. Using data from ISSP, EVS, WVS, ESS,
and ALLBUS, he found that an increase in GDP is associated with declining church
attendance, while religious values persist. When economic growth is considered as
“a proxy for the expansion of a market for alternative goods that meet religious
needs” (Hirschle 2013, p. 422), the alternative explanation is presumably substanti-
ated.

Hirschle’s contribution concerned the macro level only. Te Grotenhuis et al.
(2015) considered both macro- and individual-level explanations. Like Hirschle,
they argued that higher levels of wealth and security, both at the individual and the
country level, will be conducive to lower levels of church attendance (2015, p. 644).
Increasing rationalization, and hence higher levels of education, will also undermine
traditional religious worldviews, both at the individual and the country level. Finally,
when social ties are weak and heterogeneous (as is the case in urbanized areas), the
normative pressure to conform to the environment is weaker and social control less
severe. Analyzing the Mannheim Eurobarometer Trend File (GESIS Datenarchiv,
Köln. ZA3521 Datenfile Version 2.0.1), they found that it was rising levels of GDP
that reduce church attendance and not social security expenditures or rising levels of
education and urbanization. This conclusion does not hold for individual levels of
wealth and security. Hence, the context appears to matter more than the individual
level of income, education, and urbanization.

The importance of the context is also demonstrated by Schwadel (2015), who
elaborated on the effect of education on religiosity and found that national context
mitigates the effect of education. Although he also argued that a higher level of
schooling should negatively relate to religiosity at both individual and macro levels,
he also expected that this association would differ across countries: Any negative
effect will be strongest in (former) communist and religious countries, and weak(er)
in highly educated countries. Analyzing ISSP 2008, he concluded that an individ-
ual’s education has the predicted effect, although sex, marital status, and age appear
to have stronger effects on religiosity (Schwadel 2015, p. 414). A national effect
of education, which was “assessed with the mean of the university degree variable
in each nation” (Schwadel 2015, p. 407) is not confirmed, but GDP, included as
a control variable, appeared to fully mediate the association between nation-level
education and individual religiosity. He also found support for the hypothesis that
the schooling effect varies across countries, but he could not substantiate the hypoth-
esis that the association will be strongest in (ex-)communist countries for which he
created a dummy variable and in more highly-educated countries. He finds support,
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however, for the hypothesis that the effect of education is strongest in more religious
countries. Schwadel measured the level of religiosity in a nation with “the mean with
no religious affiliation (...), standardized to adjust for the positive skew” (Schwadel
2015, p. 407). Once again, the results demonstrate that the context matters, and above
all that the context may moderate the effect of individual characteristics, in this case
the level of education. Also, the importance of GDP in this analysis underscores
the idea that existential security is an important driver of secularization. Govern-
ment regulation of religion, for which Schwadel relied on Grim and Finke’s (2006,
p. 7) Government Regulation Index assessing “restrictions placed on the practice,
profession, or selection of religion by the official laws, policies, or administrative
actions of the state,” was also included as a control variable because it should affect
religiosity negatively, but the effect was negligible.

Storm (2017) explored the effects of GDP and economic security on self-rated
degrees of religiosity and tested several individual-level and macro-level hypothe-
ses. In the same way as Hirschle, she distinguished attending religious services from
religious beliefs, and expected that these would differentially associate with exis-
tential security issues. She hypothesized first that individual and national economic
prosperity would negatively relate to religiosity. Second, she conjectured that social
protection expenditures would negatively impact on the individual’s religious partic-
ipation because social protection is an alternative to religion in providing security.
When religion is considered a buffer or substitute in stress situations, the church as
a faith community may offer comfort and support, but one may also find comfort and
meaning in religious beliefs and worldviews. Hence, Storm expected that religious
people would evaluate their financial situation more positively than less religious or
nonreligious people. Finally, she tested the well-known hypothesis that economic
growth leads to a decline in religiosity. She used GDP for economic prosperity,
and welfare expenditure was measured with the percentage of GDP spent on social
benefits.

Storm’s analysis of ESS data covering the years 2002–2014 showed that individ-
ual and macro levels of prosperity are indeed associated with lower levels of church
attendance and self-rated religiosity, but that over time, changes in GDP do not
explain the religious changes. Her religious substitution hypothesis was confirmed
only for church attendance, but not for self-rated religiosity.

All in all, these studies show that distinguishing religious beliefs from practices
makes sense, and that it is not only macro-level factors that determine levels of
religiosity; religious orientations are also determined to a considerable extent by in-
dividual characteristics which studies on secularization and religious change should
not ignore.

3.3 Political Values: Generalized and Social Trust

Classical political values refer to security, order, respect for authority, and confor-
mity, whereas more contemporary values stress personal autonomy, independence,
and emancipation (Van Deth 1995, p. 2; Inglehart 1997; Halman 2007). Some po-
litical values may turn out to be more persistent than others, and have not vanished.
For example, in The Civic Culture (Almond and Verba 1965), several democratic
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attitudes were distinguished that were already identified as important by de Toc-
queville, and that are considered (again or still) highly relevant today. Such attitudes
of trust, political partisanship, and societal involvement are vital concepts of what
the sociological literature recognizes as social capital, a notion that has regained
prominence since the works of, for instance, Putnam (1993) and Fukuyama (1995).
Here, we will survey publications on interpersonal or social trust, which is consid-
ered a fundamental orientation for democracies. Numerous studies have addressed
the impact of diversity on generalized or social trust, and we selected a few of them.

We know a lot about the greater trust that religious people have, but we know less
about the effect of a religious setting on trust among both religious and nonreligious
people. Olson and Li (2015) measured religious context not only as the percentage
of the population that is religious, but also as the heterogeneity of religious groups
among religious people measured by the well-known and commonly used Herfind-
ahl index (Olson and Li 2015, p. 757). They expected that “because religious people
are likely more engaged in trustworthy and trust-fostering interactions” (Olson and
Li 2015, p. 758), the more people in a country are religious, the higher the level of
trust will be. From religious heterogeneity theory (see Siegers’ 2019 in this special
issue), they predicted that a more diverse religious landscape emphasizes religious
differences and creates boundaries between religious groups. Hence, levels of mis-
trust will be lower in homogeneously religious societies. Their study is innovative
in that they argued about the combined effect of these two context characteristics.
The interaction hypothesis that they formulated was that an increase in religious
heterogeneity makes the predicted positive effects of percent religious less positive.
“Increases in the percent religious make the negative predicted effects of religious
heterogeneity on trust even more negative” (Olson and Li 2015, p. 760). The study
included individual-level variables such as church attendance and religious tradition
as controls for compositional differences between countries.

The results showed that religious context indicators did not affect trust, but also
that, when combined, there is a substantial effect as predicted in their hypothesis
that: “Nations that are both highly religious and religiously heterogeneous have
much lower levels of trust” (Olson and Li 2015, p. 769). This finding is all the more
interesting since it contradicts what is usually found, and confirmed in Olson and Li’s
study, namely that religious people usually appear more trusting than nonreligious
people. This result underscores the fact that individual-level effects can differ from
macro-level effects, hence the need to include both levels in the analyses.

Also, Rapp (2016) included characteristics at both levels in testing the hypothesis
that levels of trust are lower in more morally polarized societies. Her study captured
opinion polarization in three ways: “dispersion, bimodality, as well as issue con-
straint between our three moral issues of homosexuality, abortion, and euthanasia”
(Rapp 2016, p. 37). Rapp based her hypothesis on the idea of perceived similar-
ity: People tend to associate more, feel more comfortable with, and put more trust
in those whom they perceive as similar. Rapp explores this idea for moral opin-
ions, arguing that people trust each other less in morally more polarized societies.
Analyses of the 2005–2008 WVS data confirmed the negative relationship between
moral opinion polarization and social trust. Having said that, the individual-level
characteristics also had significant effects on an individual’s trust, demonstrating
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the necessity to not only rely on macro-level analyses, but also to control for such
compositional effects.

Diversity was the primary concern of Hooghe et al. (2009). They explored the
impact of no fewer than 26 measures of diversity regarding immigration, ranging
from the well-known and often applied fractionalization index taken from Alesina
and La Ferrara (2002) to the inflow of foreign workers to asylum requests, for
which they relied on OECD figures (Alesina and La Ferrara 2002, p. 219). Apart
from such country characteristics, they also included individual-level variables as
controls. Analyses of these control variables substantiated other studies, but the
expected country-level effects were not confirmed. Their key hypothesis was based
on the perceived threat thesis, and stated “that the population of the host society
will be less trusting when it faces a rapid rise in the immigrant population over
time and when the perceived cultural and religious distance or economic differences
between immigrants and the majority group are larger” (Alesina and La Ferrara
2002, p. 204). This hypothesis found no support; hence the often-assumed negative
impact of ethnic diversity on generalized trust does not hold in Europe (Alesina and
La Ferrara 2002, p. 218).

To explore diversity’s presumed impact on trust, Beugelsdijk and Klasing (2016)
focused on the role of shared values or “conversely, the degree to which society is
polarised along such values” (Beugelsdijk and Klasing 2016, p. 524). They calcu-
lated the degree of value polarization for 17 questions in EVS-WVS, and took the
averages across these 17 scores for each country and wave to calculate the degree
of value diversity (Beugelsdijk and Klasing 2016, p. 526). Using arguments from
social identity theory, they verified the idea that value diversity negatively affects
generalized trust. It is worth noting that they analyzed at three levels, with individu-
als being nested not only in countries, but also in regions. Their analyses confirm the
expectation that value diversity, especially concerning government intervention in
markets and income redistribution, induces lower levels of trust. “This relationship
holds at various levels of aggregation: the country level, the sub-national (regional)
level, and the individual level” (Beugelsdijk and Klasing 2016, p. 538).

These studies on generalized trust yield mixed results. Cultural diversity appears
to affect trust negatively, whereas ethnic diversity does not seem to have much impact
on trust. Perhaps the latter did not have much effect because the nation as the context
may be too abstract and too distant to affect people in their daily lives; the region
and its characteristics may come closer to people’s experiences and determine their
possibilities and ultimate choices. Beugelsdijk and Klasing show the usefulness of
including the sub-national level in the analyses of social or generalized trust.

3.4 Family and Gender Division of Tasks

The domain of family life has changed fundamentally in recent years, and a concept
such as family “is becoming more fluid and changeable” (Chambers 2012, p. 1).
Demographic developments are seen as a consequence of progressing individual-
ization (Lesthaeghe 2014), and changes in family life, primary relationships, and
parenthood are regarded as expressions of the growing emphasis placed on personal
autonomy, self-expression, and emancipation. The domain of family life includes
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many issues ranging from personal relationships and family types to gender roles
and gender equality, adulthood, and same-sex intimacies (see Hank et al. 2019 and
Grunow 2019 in this special issue). This variety of topics appears for instance in the
2012 ISSP module “Family and Changing Gender Roles.” Apart from attitudes and
behaviors on female employment over the life cycle, the successive ISSP modules
address attitudes towards marriage, the way a partnership organizes income, the
gendered division of household chores, preferred and actual division of paid and
unpaid labor, and alternative family forms (www.issp.org). Gender roles, gender
equality, and combining work and family life are topical issues in modern societies
and national and European policies. Equality between men and women is considered
a fundamental human right and is defined as one of the Sustainable Development
Goals by the United Nations. Despite progress, gender gaps appear to persist in
Europe, albeit to different degrees. The empowerment of men and women has been
uneven across regions and within countries (EU 2018; ESB 2017; see also Hal-
man et al. 2011). This unevenness is also recognized by scholars who assume that
differences in social, economic, and political contexts determine opportunities and
constraints, and hence determine to no minor degree the choices that people make
and the values to which they adhere on family- and gender-related issues.

Voicu and Constantin (2014) tried to explain European country differences in
support of equal gender roles by modernization and institutional theories. In the
same way as Inglehart (2018), they argued that modernization is only part of the
explanation of differences in values among European populations, with a country’s
religious traditions and political heritage being major explanations of a country’s
trajectory. Their analyses of the 44 countries included in 2008 EVS confirmed that
not only socio-economic development, but also main religious denomination, the rate
of women’s employment, and recent past are important for understanding differences
in adherence to the traditional gender roles and attitudes towards gender equality on
the labor market. Although not explicitly investigated in the article, some individual-
level characteristics, such as religiosity, age, denomination, and gender, which were
included as control variables, appear to be important attributes as well.

André et al. (2013) argued that using socialization theory, women would be more
directly affected in their roles than men by family policies aiming at combining
paid work and family care. As contextual factors, they included female labor market
participation, years of parental leave that can be used by both partners together (both
found in ILO data), and governmental childcare expenditures for which they included
public expenditure on daycare and home help services as a percentage of GDP in
2000. Statistics came from OECD statistics 2012 (André et al. 2013, p. 460). The
individual-level data came from 2002 ISSP data in 32 countries, and included women
aged 40–60 years in paid work or who had worked in the past, having or having
had frail elderly parents in the past ten years. All their individual-level hypotheses
were confirmed, meaning that men are more traditional than women, higher-educated
people are less traditional compared to the lower educated, employed people are less
traditional, and the more children the respondent has, the more he or she supports
traditional female roles. The study also found positive evidence for the adolescence
hypothesis stating that when someone grows up in a situation where the mother
was employed, he or she will be less supportive of the traditional female role. Their
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analyses made it clear that subsidized childcare and enhancing female labor market
participation are probably the best means to reduce the gender gap.

Naldini et al. (2016) also investigated female employment. They investigated
the impact of the institutional and cultural context on women’s decision to reduce
working hours or quit their jobs to take care of their needy parents. They focused in
particular on the effects of a country’s care policies and (intergenerational) family
care culture (Naldini et al. 2016, p. 609). Eurobarometer data from 21 European
countries were analyzed, and their main conclusion was that when there is limited
formal care in a country, women are more eager to reduce or quit their jobs to take
care of their frail parent. More women remain in a paid job in countries where formal
care is well organized and where societal norms concerning informal help are weak.
Indicators for formal care policies were expenditure on care for the elderly, taken
from Eurostat. Level of service coverage from the Multilinks database measures
the percentage of over-65s receiving home care to the percentage of total public
spending on long-term care; cash allowances were calculated as a percentage of total
expenditure on long-term care (Naldini et al. 2016, pp. 612–615). Societal norms
referred to familial care culture, which combined the proportions of individuals in
each country agreeing with four items in the Eurobarometer survey (Naldini et al.
2016, p. 615). Their study revealed the importance of both policies and culture,
but also that it is difficult to disentangle the specific influence of each (Naldini
et al. 2016, p. 627). At the individual level, it turned out that occupational class,
the presence of a partner, and type of caregiver play a role in determining whether
women decide to reduce working hours or give up their work.

The advantages of multilevel analysis also appear in the study by Dotti Sani and
Quaranta (2017), who investigated attitudes toward gender roles at three distinct lev-
els of analysis. Next to country differences to explain differences in these attitudes,
they expected gender differences to co-vary with the socio-economic background of
the family of origin (Dotti Sani and Quaranta 2017, p. 31). Based on dependency
theory, they expected that more egalitarian views would prevail in countries with
higher levels of gender equality (Dotti Sani and Quaranta 2017, p. 32). From social
learning theory, they derived hypotheses about gender differences, and the ideas
of social diffusion of innovations theory led to hypotheses about the impact of the
background of the family of origin and a cross-level interaction hypothesis about
the differential impact of the family of origin for sons and daughters (Dotti Sani
and Quaranta 2017, p. 33). The authors formulated two additional cross-level inter-
actions about the differential impact of gender and maternal education in countries
with higher or lower levels of gender equality (Dotti Sani and Quaranta 2017, p. 33).
For gender equality, they included the Gender Inequality Index 2008 developed by
UNDP, which “is a summary indicator accounting for gender-based disadvantages
in reproductive health, empowerment, and the labor market” (Dotti Sani and Quar-
anta 2017, p. 34). The individual-level data comes from the International Civic and
Citizenship Education Study 2009 (Schulz et al. 2010), containing data from eight-
grade students in 36 countries. The analyses yielded evidence of their hypotheses,
not only showing that the family of origin plays a determining role in views about
gender equality, but also the countries’ level of equality.
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Overall, also in this domain, researchers increasingly make use of the opportunity
to compare the attitudes and values between different societies and to study the
impact of context characteristics. As seen above, there is evidence that differences
in social, economic, and political contexts determine a person’s opportunities and
constraints, and hence the choices that people make and the values to which they
adhere.

3.5 Intrinsic and Extrinsic Work Orientations and Job Satisfaction

The Meaning of Work (MOW) project that was carried out in the eighties revealed
that work is a core aspect of the lives of large majorities of people in the indus-
trialized world. After “family,” it is mentioned as the second most important life
domain, a finding that is substantiated by the EVS, which has been asking the same
question since 1990 (Zanders 1994, p. 133; Halman et al. 2008, pp. 13–18).

People nevertheless have a variety of different reasons for regarding work as so
profoundly important. One reason for people to work is to have income. As the
MOW International Research Team (1987, p. 250) stated: “the dominant underlying
reason why people work is to secure and maintain an income to purchase needed/or
desired goods and services.” However, people also engage in paid work for other
reasons (see also Grunow and Erlinghagen in this volume). A distinction between
extrinsic and intrinsic aspects of work has become widely accepted here. Extrinsic
or material aspects refer to the economic rewards such as pay and job security, while
intrinsic aspects emphasize the importance of autonomy and personal development
(e.g., Jutz et al. 2018, p. 100).

Gesthuizen and Verbakel (2011) investigated whether differences between indi-
viduals and countries in extrinsic and intrinsic job preferences are attributable to
socialization, economic deprivation, and job qualities. They predicted that people in
nations that invest heavily in human capital (percentage of GDP spent on acquisition
of human resources), that have low risks of economic deprivation (generous wel-
fare states), and have a high-quality labor market (percentage working in first-digit
ISO 88 groups 1, 2, and 3), combined with level of autonomy in a job (aggregated
from EVS; Gesthuizen and Verbakel 2011, p. 673), will emphasize intrinsic job
qualities more and extrinsic job qualities less. At the individual level, they argued
that self-development is considered more important by more highly educated people,
who therefore endorse intrinsic work qualities. People who suffer from economic
deprivation presumably find extrinsic or material job features more important than
intrinsic ones, and while those in low-quality jobs will seek satisfaction outside of
work, people in high-quality jobs will presumably find satisfaction in work because
it provides opportunities for self-development and autonomy, and therefore the latter
will emphasize intrinsic job characteristics. Analyses of the EVS 2008 confirmed
their hypotheses.

Esser and Lindh (2018) also analyzed both work orientations, using the work
modules in ISSP. They explored the developments in the two work orientations
between 1989 and 2015 in 19 Western countries. From modernization theory, they
deduced hypotheses about the effects of economic development, increasing levels
of education, and female labor participation, while the institutional theory about
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welfare states led to hypotheses about the economic inequality within countries,
social protection, and labor market regulations (Esser and Lindh 2018, p. 144). Their
explanations of differences in work values are also (see Gesthuizen and Verbakel
above) based on socialization theory, economic deprivation theory, and work quality.
However, they also explored the effect of gendered socialization and a gendered labor
market, “with women employed in the (public) care services promoting what is
known as dare-rational motivations ..., which would be reflected in stronger intrinsic
valuations among women” (Esser and Lindh 2018, p. 145).

At the country level, modernization theory predicts that higher levels of eco-
nomic development are conducive to placing a stronger emphasis on intrinsic work
aspects and weaker emphasis on extrinsic ones. Modernization and institutional the-
ory predict that female workforce participation will induce stronger intrinsic work
values and weaker extrinsic ones. Finally, institutional theory predicts that lower
income inequality, more generous welfare provisions, gender equality policies, and
regulated labor markets lead to stronger intrinsic work values and weaker extrinsic
work values (Esser and Lindh 2018, p. 148). Neither contrasting perspective enjoys
consistent support, but changes over time can be generally attributed to growing
economic development and female labor market participation, thus underpinning the
modernization perspective. The institutional perspective—stressing the importance
of equality—was confirmed, but the limited effect of social policies was unexpected
(Esser and Lindh 2018, p. 164). It was, however, found once more that both work
values act in tandem and that both are more important in more unequal societies.

Work orientations are also significant predictors of job satisfaction. If a job has
work characteristics that one considers to be important, it is likely that an indi-
vidual is satisfied with the job. Indeed, “job satisfaction is regarded as the result
of some perceived job characteristics including intrinsic and extrinsic rewards ...”
which “are seen as strong factors in the experience of work, which heavily influence
job satisfaction” (Pichler and Wallace 2009, pp. 536–537). According to Pichler and
Wallace, job satisfaction depends on “the particular country a person lives in (...)
because of the specific constellation of work, gender, social, and economic relations
in a given context” (Pichler and Wallace 2009, p. 535). At the individual level, they
investigated the impact of the type of occupation, supervision responsibilities, work-
ing hours, and extrinsic and intrinsic work characteristics. Such issues are known to
affect job satisfaction, and since countries’ composition of these characteristics may
vary, differences in job satisfaction may (also) be a by-product of such individual
differences (Pichler and Wallace 2009, p. 538). The primary hypotheses were about
the effects of country-level institutional factors. They expected job satisfaction to be
higher in countries with higher GDP, higher wage levels and shorter working hours,
lower levels of unemployment, and higher levels of both equality and unionization
(Pichler and Wallace 2009, pp. 538–539). A counter argument was that where un-
employment is high, people can also be happy with their jobs because they have
a job at all.

The data were from the European Quality of Life Survey in 28 European coun-
tries (European Foundation for the Improvement of Living and Working Conditions
2004). The results indicated that individual-level and compositional effects are the
strongest predictors of job satisfaction. Objective working conditions (e.g., occu-
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pational level, type of contract, job-related training) are important determinants of
job satisfaction, but above all, both intrinsic and extrinsic job qualities promote job
satisfaction. Institutional explanations work less well, but average wage differences
mainly determine country differences in job satisfaction. The latter provides better
explanations than the unemployment rate, the degree of unionization, and inequality
(Pichler and Wallace 2009, p. 546).

Such studies signify the importance of both individual and macro levels when
it comes to understanding varieties in work values. Equally importantly, they em-
phasize that alternative theoretical views should be developed to explain varieties in
work orientations and job satisfaction.

4 New Directions

The increase in the number of international survey research projects investigating
basic orientations makes it painfully clear that the grand theories in sociology fall
short when it comes to explaining the often considerable differences between pop-
ulations in various countries. Modernization theories do not tell the whole story,
and cannot explain all the variety in these orientations. The central claim of mod-
ernization theory that socioeconomic development solely incurs value differences
seems obsolete. It is about more than economy, and institutions, culture, history,
and policies all help explain the sometimes major differences in fundamental human
values.

So, modernization claims are insufficient; other theoretical notions must sup-
plement them, of which institutionalism appears a good candidate. Our review of
current state-of-the-art cross-national research activities, summarized in Table 1,
makes it clear that many studies indeed focus on either modernization or institution-
alism, or both. The studies use various theoretical perspectives to extract hypotheses
about the impact of the context on values in a specific domain. They include very
different contextual features to explain the varieties in the domain-specific value
orientations, which proves that there are different mechanisms at work in the dis-
tinct value domains. The studies reveal that “context matters,” but also that it is
essential to include individual-level characteristics, at least as controls. Quite often,
the individual attributes appear differently distributed in different countries, which
may be the main reason why societies vary in certain value orientations. Multilevel
analysis is the appropriate tool for separating such composition effects from true
contextual effects.

Some of the reviewed studies (e.g., Storm 2016; Finke and Adamczyk 2008;
Schwadel 2015; André et al. 2013; Naldini et al. 2016; Dotti Sani and Quaranta
2017; Pichler and Wallace 2009) demonstrated the fruitfulness of theorizing and
testing hypotheses about cross-level interactions, arguing that individual-level ef-
fects depend on the contexts. Sociologists should be challenged to develop theories
combining the macro level with the micro level and reflect on how the macro level
may influence micro-level effects.

Two of the studies, namely Letki, and Beugelsdijk and Klasing, examined regional
differences. Such studies are not only empirically but also theoretically vital, because
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they draw our attention to the fact that various contextual levels offer the structural
and institutional contexts that may shape people’s values simultaneously. Both the
national and regional level provide conditions and more or less stable frames of
reference for behaviors and beliefs. National characteristics capture broader struc-
tural and institutional influences that will affect every citizen of a country, and in
that sense, they are more distal factors influencing people’s everyday actions and
beliefs. People base their values on the cultural, political, and economic climate in
society. Contextual effects resulting from characteristics at the regional level may
be narrower in scope and impact, as they are somewhat more closely related to peo-
ple’s immediate surroundings and daily lives. What is happening at the micro level
is nearly always embedded in institutionalized social networks at the meso level,
such as markets, organizations, and communities (Arts 2011, p. 29). Fortunately,
statistical agencies such as Eurostat are increasingly collecting statistics on regional
structural characteristics, and these allow for regional analyses. Expanding the coun-
try-level studies to include regional-level characteristics as well would mean a first
new direction in comparative sociology.

Many studies rely on comparing mean scores of countries or groups of people
with specific characteristics to test hypotheses about varieties in values. However,
as we have argued before, the same mean may be based on very different frequency
distributions. Frequency distributions may be homogeneous or heterogeneous, and
when investigating varieties across countries and groups, it can be fruitful to explore
this within-country homogeneity/heterogeneity. This approach can also be interest-
ing from a theoretical point of view because hypotheses about the distributions of
orientations can be deduced from individualization and globalization ideas, which
are considered critical processes of recent and contemporary social change. For
example, individualization would mean that people’s choices, actions, and orienta-
tions are no longer controlled by their social position, but are increasingly based
on personal convictions and individual preferences. Apart from that, the individual
in (post-)modern society faces a multitude of alternatives because of international-
ization, transnationalization, and globalization. The world has become compressed,
and the consciousness of the world has intensified tremendously (Robertson 1992,
p. 8). Societies are currently interconnected (Genov 2015, p. 205), and people in this
“global village” encounter many alternative cultural habits, lifestyles, and modes of
conduct. Because individualized people have been liberated from (traditional) con-
trols and constraints, and given that globalization implies that people can choose
from the global cultural marketplace, the likelihood that people will choose the
same will decline, and hence the heterogeneity of people’s value preferences will
increase. Value orientations are therefore not only likely to shift away from tradi-
tional views towards individualistic values and declining acceptance of traditional
authorities, these orientations and opinions are also likely to become more diverse.

Of course, there may be many more reasons to expect certain populations and
categories of people to be more homogeneous or heterogeneous. Theorizing about
such explanations and empirically testing hypotheses about varying distributions
would be another new direction in comparative sociology. Methods have already
been developed for carrying out such an “inverted” multilevel analysis for group-
level outcomes (Croon and van Veldhoven 2007).
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The small number of studies presented here not only demonstrate that the com-
bination of individual-, regional-, and country-level explanations offers greater ex-
planatory power, but also that differences in orientations are determined (sometimes
to a large extent) by differences in countries’ composition of these individual char-
acteristics. When studying the impact of macro- and meso-level characteristics on
value orientations, the advice of Wil Arts (2011, p. 15) to “always control for the
composition of the population by including individual-level variables” should be
taken seriously.
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International vergleichende Forschungsdesigns in den
Sozialwissenschaften: Grundlagen, Fallauswahlstrategien und Grenzen

Zusammenfassung Dieser Beitrag bietet eine Synopse zentraler methodischer
Aspekte der vergleichenden Politikwissenschaft und Umfrageforschung und zielt
darauf ab, Sozialwissenschaftler zu reflektierten forschungspraktischen Entschei-
dungen zu befähigen. Ausgehend von der Datenstruktur, die bei internationalen
Vergleichen auf verschiedenen Ebenen vorzufinden ist, werden grundsätzliche Defi-
nitionen für Fälle und Kontexte, d. h. die zentralen Bestandteile des internationalen
Vergleichs, vorgestellt. Anschließend wird die gesamte Bandbreite an Strategien zur
Fallauswahl diskutiert, wobei auf ihre jeweiligen Vor- und Nachteile eingegangen
wird. Im letzten Teil werden die Grenzen international vergleichender Forschung in
den Sozialwissenschaften dargelegt. Der Beitrag plädiert für ein umsichtiges Design
vergleichender Forschung, welches einer Vielzahl von Aspekten Rechnung trägt;
dabei wird ausdrücklich betont, dass es keine Universallösung gibt.

Schlüsselwörter Internationaler Vergleich · Vergleichende Studiendesigns ·
Quantitativer und qualitativer Vergleich · Fallauswahl

1 Introduction

This article deals with the challenges and pitfalls that researchers frequently have
to face when engaging in cross-national comparative analyses. Such a discussion is
not an easy task. Both methodologists and practitioners conducting cross-national
analyses at the macro level use different terminologies and emphasize different
criteria of comparison than their colleagues who work at the individual level. This
is complicated even further by similar communication deficits across qualitative
and quantitative methods (Brady and Collier 2004, 2010; Goertz and Mahoney
2012; King et al. 1994). Against this backdrop, we seek to inform a heterogeneous
readership about the terminology and various strands of argumentation, as well as of
potentials and pitfalls related to carrying out cross-case international comparisons.

We take a pluralistic stance on methods by bringing together insights from var-
ious strands of methodological schools of thought on how to design and conduct
comparative research. We hence present a concise summary concerning the state-
of-the-art of doing comparisons in the social sciences, but most certainly do not
seek to propose a specific recipe for how to carry out cross-country comparisons,
or multilevel research. This article is a cookbook with many recipes fitting different
occasions rather than just one recipe. This also means that we do not take sides on
the methodological debates or propose a fixed set of rules in terms of what compar-
ative research should look like. Instead, we would rather start from the assumptions
(i) that the application of methods should be question driven (Shapiro 2002), (ii)
that a research design can, and even must, undergo necessary adjustments during
the course of research (Schmitter 2008), (iii) and that, at the end of the day, ev-
ery researcher should be her/his own methodologist (Wright Mills 1959, p. 224).
The overall goal of the article is, therefore, to provide orientation about the state
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of important debates and discussions in the field of comparative research without
ascribing a higher value to one specific approach.

Our focus lies on international comparisons. Not every comparison necessarily
has to be internationally oriented, since we can also compare city structures, parties,
social movements, government action, etc., within a single country, using similar
lines of logic. However, cross-country comparisons usually show certain compli-
cations, compared to an otherwise similar mono-country project: concepts need to
be applicable across different cases; analytically important differences need to ex-
ist across cases to be explained; practical problems can come to the fore, such as
planning fieldwork in a foreign country or experiencing a language barrier. In short,
the cross-national perspective poses challenges and pitfalls which are different from
comparisons within the same country context (see Snyder 2001 on the issue of sub-
national comparison). This means for our purpose that we deal with comparison as
such, but always with an eye to the specific challenges for international comparison.

The article is structured as follows: first, we place the internationally comparative
design into a broader methodological perspective, discuss different data structures,
and then elaborate what they mean for a project, before defining cases and contexts
as the basic concepts. Second, we give a comprehensive overview with guidelines on
different selection strategies for international cases. Third, we discuss the limitations
of the internationally comparative design before, fourth, concluding the paper.

2 The Basics of Comparative Analysis: Cases, Contexts, and Data
Structure

2.1 Comparative Research in the Social Sciences

The etymological origin of the word “comparison” comes from Latin and points
to the identification of similarities and differences, shaping the labels of scien-
tific subdisciplines such as comparative macro-sociology or comparative politics
(Goldthorpe 1997; Powell et al. 2014). At the same time, the term has also had
a methodological career, most famously through Arend Lijphart’s (1971) seminal
article on the “Comparative Method”, which seemed to identify a whole study field
with a method—or, as we would say, a design. However, reading Lijphart carefully,
one detects a clear rank order of methodological approaches that still holds today
(see Lijphart 1971, p. 684 et seqq.). First and foremost, the experimental study con-
tinues to be the gold standard due to the possibility for the researcher to manipulate
the values of the independent variable while controlling for possible moderating
factors. Lijphart defines the “statistical method” as the weaker variant of the ex-
periment, keeping in place at least one of the central principles of experiments,
namely to select cases randomly. Finally, the “comparative method” is presented
as the weakest variant and “a very imperfect substitute” (Lijphart 1971, p. 685) of
experimental and statistical methods. It is notable at this point that Lijphart identi-
fies the comparative method with a small-N analysis, i. e. an analysis of just a few
cases. This then subsequently implies the main limitation: “The number of cases it
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deals with is too small to permit systematic control by means of partial correlations”
(Lijphart 1971, p. 684).

Comparative research designs are hence not free from criticism. If we compare
countries, the number of available cases is often not only limited for the desired
sample, but also for the theoretical reference population. Applying specific theo-
retical lenses creates research situations where only a limited range of countries
are available—the often labeled “theories of the middle range” (Merton 1957) from
a perspective of research design. But when we study, for instance, industrialized
advanced economies or countries’ responses to natural disasters, we usually end up
with numbers which do not allow for the application of standard statistical tech-
niques, given that since basic assumptions, such as questions of distribution, unit
homogeneity, or causal independence (see also King et al. 1994), are not met.

Quantitative researchers are quick to worry about an indeterminate research de-
sign when comparing countries, i. e. that there are more variable constellations than
observations. This perspective reflects one of the reasons for not trying to engage
in international comparisons since the luxury of having enough observations at the
international level is rarely found in the available data. Apart from having such a rare
abundance of international data, only the quasi-experimental design is not subject
to the problem since it is based on an ex post construction of artificial treatment and
control groups of international cases (see below).

One proposed way to circumvent this is to engage in small-N comparisons with
only two, four, or a few more cases under observation (Mahoney 2003; Skocpol and
Somers 1980). Others also subsume longitudinal designs within a case over time
(often marked through historical ruptures and embedded in temporal sequences)
as a “comparison” (Gerring 2007, p. 28). More recent techniques such as Quali-
tative Comparative Analysis (QCA) even allow one to work on designs focusing
on a mid-sized number of cases through the use of set-theoretic relations (Ragin
2008; Schneider and Wagemann 2012). What all these proposals have in common
is that they, first, do not reach the case numbers which are typical for most surveys
and other quantitative approaches, can therefore, second, not rely on probabilistic
approaches or techniques which are based on randomization, and are, third, accused
of not meeting the standards for scientific inference which are typical of quantitative
approaches (see e.g. Brady and Collier 2004, 2010; Goertz and Mahoney 2012).

When speaking about comparative research, we thus quickly touch upon the
debates between qualitative and quantitative methods, or more specifically between
macro-level comparativists using (comparative) case study logics versus quantitative
researchers who apply the large-N logic of individual analysis to the country level
(see e.g. Brady and Collier 2010; Collier 2014; della Porta and Keating 2008; Goertz
and Mahoney 2012;Mahoney and Goertz 2006; Ragin 2004). This bifurcation within
the methodological world has however engendered various strands of literature that
are virtually or even completely isolated from each other. Just think of the proposals
from the (comparative) case study design literature (Blatter and Haverland 2012;
Gerring 2007; Ragin 2008; Rohlfing 2012), or the methodological pieces about
complex survey studies with international survey data (Steenbergen and Jones 2002),
which ignore each other to put it mildly. However, both approaches are intended for
comparisons at the international level.
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2.2 International Comparison at Different Levels of the Data Structure

Let us start by locating where the international component can be found in the data
structure. The simplest data structure in terms of international comparison is non-
hierarchical, as is illustrated in scenario I in Tab. 1. Only one level of variance exists
here, namely, country cases. Researchers focus completely on one level of compar-
ison, and only strive to make statements at one level of international analysis. Such
an international analysis would not be considered to warrant any kind of multilevel
modelling strategy due to the nonhierarchical nature of the data. A prominent exam-
ple of such a design can be found in a volume edited by Robert Dahl (1966), which
entails contributions comparing political oppositions in Western democracies with-
out any further hierarchy in the data. Country-level national oppositions in a given
region (here: Western Europe) are considered equally, without any reference to levels
above (such as supranational regions) or below (such as subnational oppositions).

Once we have hierarchical data—i.e. a data structure with different levels of
aggregation—international comparisons can be a part of the overall design which
targets different levels. Scenario II in Tab. 1 depicts this situation where the inter-
national comparison is at the highest level of aggregation, with the actual units of
analysis being nested in country contexts. A typical design in this respect is inter-
nationally comparative survey studies, where individuals are the units of analysis,
and the contexts in which individuals are embedded are subject to an international
comparison. An example of such a data structure can be found in Achim Goerres
and Markus Tepe (2010), who examine in which country contexts older people are
supportive of state structures providing public childcare. In this study, individuals
as cases are grouped in country contexts that stand for different political, socioeco-
nomic and cultural characteristics with regard to both societal and political aspects.
Based on the analysis of surveys in twelve countries, the authors then identify direct
as well as moderating effects from the macro towards the micro level. In such a data
scenario, researchers must take at least two decisions for case selection (see also
below): one for the country comparison at the top and one for the units of analysis
within the country contexts. Researchers also strive to make analytical statements
about the meaning of the international variance for the unit of analysis (macro–micro

Table 1 Three forms of international comparison in the data structure (authors own work)

Scenario I: No hierarchy Scenario II: Hierarchical data,
international comparison at the
highest level of aggregation

Scenario III: Hierarchical data, inter-
national comparison at more than one
level in the data structure

K



A. Goerres et al.

effects) and about the contextualization (or moderation) of subnational effects (here
micro-level effects) through the macro-level effects.

Scenario III in Tab. 1, finally, illustrates a data structure in which the international
comparison comes in on several layers. The work carried out by Gary Marks et al.
(2006) is a prime example of such a multilayered design. Investigating patterns of
national party competition across Eastern and Western Europe, their cases are polit-
ical parties that are nested in countries, while the countries again are nested in the
country groups of Eastern and Western Europe with different historical traditions.
Country cases are thus combined further in analytical groups. In the example, the
selection of countries is justified with reference to the additional country groups that
are relevant for the project. The two upper levels of international comparison are
integrated with one another. It is possible to have one logic for comparison for the
supranational country group and a second logic for the actual country cases, and fur-
ther ones for the subnational units. Researchers thus have at least three opportunities
for selection and can make inferences about the impact of the supranational region
on their subnational unit of analysis—here: parties—of the national context on the
subnational, of the supranational on the national, and of all these causal arrows as
contextualizing factors in moderation analysis.

Researchers who are confronted with the question of how to define their research
design will have an easy choice between scenario I on the one hand or scenarios II
or III on the other. Scenario I does not entail any interest in subnational variation,
thus making the data structure and design decisions on international aspects less
complicated. If researchers are not interested in scenario I, they can thus choose
between scenarios II and III. They should opt for scenario III if the number of
country cases is sufficiently large to warrant further grouping in country groups, and
if they have theoretical reasons to argue for a supranational layer of causal dynamics.

Only scenarios II and III allow the modelling of causal relationships between
different levels of aggregation. There are many effects on individuals from the
country contexts, and individuals as a whole can influence the country context. There
are also macro–macro causal relationships, such as the diffusion of environmental
problems across states and its subsequent influence on individuals.

2.3 Cases

We have already used a key term, namely “case”, that we need to define properly.
The terminological clarification of what a case is starts with a confusion: if we com-
pare internationally, it seems quite clear that a country constitutes a case. However,
other terms are often used synonymously, such as “unit of analysis” or “unit of
observation” (for some examples, see Gerring 2007, p. 17; 19 et seqq.; Seawright
and Collier 2010a, p. 315, p. 357), even though their meaning is not always unam-
biguous. In order to be more illustrative, one could say that the discussion of what
a case is can be abbreviated as the need to describe the entities which define the
rows in a spreadsheet. In an international comparison, cases are most prominently
identical to countries and other geographical entities, but also to societies, markets,
organizations (e.g. political parties, unions, businesses, schools), events (e.g. wars,
natural disasters, scandals), processes (democratization, deprivation, mobilizations,
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radicalization), etc. Depending on the level at which we operate, even individuals
between whom we might want to further differentiate, e.g. according to their various
life phases, gender, etc., can qualify as cases.

The discussion of what a case actually is becomes relevant due to two important
implications: first, the definition of what constitutes a case also comprises the ques-
tion of what it is a case of, i. e. to which reference population it can be attributed
(Collier and Mahoney 1996, p. 4, 38; Ragin 2000, p. 43 et seqq., 2004). It is in-
dispensable to render the reference population explicit, since inferences can only be
made to that reference population, if at all. In contrast to standard statistical tech-
niques, the problem of comparative research operating with small or midsized case
numbers is not only (or perhaps not even so much) the question of case selection or
sampling, but that of the researcher carefully defining the population (Mahoney and
Goertz 2004).

Second, and connected to the first issue, is the discussion of “casing” (Ragin
and Becker 1992; see also Rohlfing 2012, p. 23–28). The issue of what constitutes
a case is usually not naturally given, but rather needs creative construction on the
part of the researcher. For instance, while country borders might lend themselves as
natural identifiers of countries as cases, the endeavor is made more difficult if the
units of observation are organizations. The more formalized organizational structures
are, the better defined are their borders, and the easier it is to define it as a case.
However, when comparing, for instance, organizational fields in a given economic
sector, the establishment of where the field starts and where it ends is anything
but trivial. The same holds, for instance, for the social movement organizations
which are characterized by fluid structures and memberships. Before comparing
social movements, scholars therefore have to define what a movement is. Note that,
although the definition of “country cases” seems to be clearcut, the problem of
casing can also occur at the country level. While just three years separate Germany
in 1988 from Germany in 1991—which is the same time distance as between 1978
and 1981—only few would suggest that Germany after the fall of the Berlin Wall
constitutes the same case as preunification Germany. This change was certainly
also accompanied by territorial changes (growth) and a new legal situation (full
sovereignty), which might also have led to a different country in structural terms
(despite the continuation of the Basic Law [Grundgesetz] and the main institutional
structures). Examples of such temporal “before–after” gaps constituting new cases
abound in the social sciences—another illustrative examples is the world pre-9/11
and post-9/11.

“Casing”, however, draws our attention to a further special asset of “defining
what a case is”, going back to the fact that cases can also be seen as configura-
tions of their properties—a perspective which is largely inspired by the works of
Charles Ragin (2000, p. 64 et seqq.), but also by Paul Lazarsfeld’s (1937) idea of
a property space. Depending on the actual research question, different aspects of
cases might be analytically important. Studying the United States of America from
the perspective of the migration research means that the researcher understands the
U.S. case differently, as if (s)he were studying religious pluralism, resistance to
welfare reform, executive politics, or the polarization of politics. The more vaguely
defined a case is (i. e. the less clear its borders are), the more room for “casing”
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opens up—think about such creative concepts as the idea of a “European society”.
While vaguely defined concepts have the advantage of allotting considerable scope
to the individual researchers’ decisions with regard to casing, they usually come at
the price of ambiguous conceptual definitions (Collier and Adcock 1999; Goertz
2006; Sartori 1970).

In fact, cases can only be compared if they share at least enough characteristics in
order to belong to the same group of research objects. While Germany is a country,
San Francisco is a city, which means that Germany and San Francisco should not be
compared if this fundamental difference in territorial constitution is relevant for the
research interest. If we compare, for instance, Liechtenstein and Würselen, the city
in which the 2017 SPD candidate for Chancellor, Martin Schulz, was Mayor before
starting his EU career, we will see that both territories have a more or less similar
number of inhabitants, varying between 35,000 and 40,000. If we are only interested
in structures of social networks in communities of that size, then the two settings
might be comparable, but otherwise not. We can see that this again takes up the issue
of casing from above: the comparability strongly depends on the properties at which
we look when we execute the comparison. Liechtenstein and Würselen might not
be comparable in many respects, but they are comparable in terms of the population
size. So, if the population size is a decisive category, and if we can make convincing
arguments that all the other differences between the two cases do not influence or
are not relevant to the phenomena that we want to study (something which is hard
to imagine for this example), then a comparison of these two units can make sense.

Casing is thus closely connected to the idea of case properties. Comparability
is ensured through a configuration of case properties in which some properties are
held constant in such a way that they form a species (in the sense of a higher-order
concept), while other properties are defined as being irrelevant. If we understand
every case as a configuration of its properties, then comparability is ensured by
having sufficient subsets of shared properties. The old idea of genus et differentiam,
which is used for defining concepts, comes back in here: while much has to be
equal, or at least sufficiently similar, between two (or more) cases so that the same
genus can be ascertained, other properties must be different so as not to compare
two equal cases.

Note that cases in international comparison are more often than not dependent on
one another, and arguably increasingly so. This certainly also has repercussions on
questions of inference which will be addressed later. Indeed, the independence of
country cases should not be taken for granted and is difficult to achieve in our current
times of international exchanges of knowledge and experiences—an issue which is
usually referred to as Galton’s problem. For instance, the spatial dependency of
countries can lead to the diffusion of policy ideas that can be traced through interna-
tional policy diplomacy, i. e. policy experts travel to the neighboring country to learn
about public policy issues and can then try to implement their insights back home
(Simmons and Elkins 2004). Another example refers to the Arab Spring, which was
strongly characterized by the spill-over and imitation processes. This mutual depen-
dency can also arise out of temporal dependency between geographically, culturally,
or otherwise close countries (Jahn 2006). In some studies, this mutual dependency
of cases is captured in an analysis of the relationship between international units
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themselves. To address these issues, Lundsgaarde et al. (2010), for instance, employ
dyadic data of foreign aid and trade flows to directly estimate the mutual influences
of countries and money flows. What remains a task for all researchers is to identify
and take into an account possible dependencies between cases in an international
comparison.

2.4 Contexts

In order to systematically study the dependency of cases, the concept of contexts is
relevant. We understand contexts as those environmental conditions into which cases
are embedded, i. e. cases are sorted in groups whose characteristics can be analyti-
cally described. Cases belonging to certain contexts share elements of the context,
and because of this they are similar and thus more comparable than if we worked
with random samples from a universe of cases. For example, Germany belongs to
the context of rich countries (defined through the GDP level, for example), and be-
ing embedded in such a context renders Germany different from those cases which
are not embedded in the same context. Attention must be paid to this similarity of
cases that are embedded in contexts and it can be explicitly used in the international
comparison.

The similarity of cases within a context is usually connected to the characteristics
of data collection. For instance, in international surveys with random samples in each
country, two randomly drawn respondents from one country are more similar to each
other than two randomly drawn individuals from two countries. The embeddedness
of cases in a context can be addressed by using variables to describe the contextual
characteristics at the case level, thus bringing the context dependency to the level
of the case. For instance, in the volume edited by Cees van der Eijk and Mark
Franklin (1996), the contributors pool international survey data and measure all
country characteristics as individual-level variables. Yet, going back to Coleman’s
concern with different levels of causal paths and problems of aggregation in his
bathtub heuristic (Coleman 1990), one might wish to explicitly model the differences
between a case and its contexts, as these are set at different levels of aggregation
and rely on different causal mechanisms.

3 Selecting Cases for Comparative Research

It should have become clear that choosing the right cases for each level is a crucial
task for any comparative research design. We therefore next address different logics
of sampling, as most users of quantitative individual-level techniques would say that
case selection has become the central term in the comparative case literature. We start
by describing the very low-key logic of contrasting empirics from different countries.
We then address quasi-experimental logics of selecting country contexts. After that,
we talk about random selection of country cases, and finally, and most extensively,
about theoretical sampling. Table 2 provides an overview of the identified case
selection logics and summarizes their defining features, as well as highlighting both
potentials and pitfalls.
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Table 2 Selection logics for comparisons: potentials and pitfalls (Based on the authors’ on compilation)

Sampling logic Defining feature Potentials Pitfalls

Contrasting At least two country
cases are used in order
to describe cases analyti-
cally

Typically, very low
demand on selection;
some variance suffices

Inferring from the re-
sults is not possible; no
known application in the
multilevel world

Census All countries in a theo-
retically defined universe
are contained in the sam-
ple; limitations only
arise from a lack of data
availability

More data is always
better if high quality is
assured; no uncertainty
due to sampling

High demand on data
availability and data
quality; any census can
be seen as a sample from
a theoretical superpop-
ulation that needs to be
defined

Quasi-experi-
ments

Country-period cases are
compared with them-
selves or other country-
period cases in order to
evaluate the impact of an
ex post constructed treat-
ment with an artificial
control group

Gives high leverage on
causal effects of the
treatment; can be com-
bined with hierarchical
data modeling

High demand on avail-
ability of comparison;
main variable of inter-
est must be identifiable
and constructed as an
exogenous factor

Random sam-
pling of country
contexts

Countries are sampled
randomly, usually in
a very small N, in order
to collect further data in
a resource-rich manner

The resource-rich data
collection is white-
washed as to antecedent
factors, and is thus unbi-
ased

Data analysis that places
high emphasis on coun-
try-level effects will be
influenced by problems
of inference with small N

Theoretical
case selection

Various substantiated
reasons, often derived
from theory or previous
empirical research, are
used in order to arrive at
a purposeful set of cases

Relevant factors can be
identified more easily;
middle-range expla-
nations are possible;
explanatory narratives
can be achieved more
easily

Generalizability is lim-
ited; difficult to find the
“correct” rule for selec-
tion

3.1 Contrasting Cases

On the simplest level, an international comparison can just be an exercise in contrast-
ing two different case experiences of the phenomenon in question. It is a relatively
shallow design as far as the international selection strategy is concerned but is ap-
plied relatively frequently in the published work. As mentioned earlier, international
comparisons usually involve countries as cases for which researchers then explore
differences and/or similarities between them. Analytically, such exercises have a very
low-hung goal, namely to demonstrate that there is variance across countries—or
that there is no such variance—and to use this insight in order to enhance the ana-
lytical description of what is happening in the various settings. There are numerous
examples of such a contrasting approach. For example, Weisskopf (1975) contrasts
the ways in which political leadership dealt with issues of economic development
in India and China without being very explicit about why he chose these countries.

If anything, two country cases suffice in order to show similarities or differences.
In principle, such comparative designs are not restricted to two cases, but can involve
several cases. Researchers who have a main interest in analytically describing one
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case—maybe because it is the context of a follow-up study—could use this technique
of contrasting in order to analytically describe their main case in comparison with
another one. In most comparative research projects, however, it seems to make
more sense to select by theoretical sampling or to create a census of all available
international cases in a theoretical universe. The contrasting approach usually does
not have a very nuanced strategy for case selection but is likely to refer to a general
argument of “these are interesting countries” and/or “we know them well”.

3.2 A Census of Cases

Another relatively simple rationale in terms of selection logic is to opt for a full
census of cases, given a certain theoretical definition (Berk et al. 1995). For instance,
the Comparative Party Manifesto Project is a data collection for all political parties
in any political system since 1945. This project has been ongoing since 1979 and
successively extended the scope of available countries and years across four decades
with a full census (e.g. Merz et al. 2016).

Researchers should always opt for this selection logic if they have a reasonable
chance of actually realizing this census and if the data quality is similarly high across
all cases and points in time. When applying this kind of logic, researchers should
ask themselves whether their universe is in fact not a sample from a theoretical
superpopulation. The data for countries are always restricted to a certain time period,
leading to the question as to what the data for these country-period cases mean for
other periods of the same countries. Some social scientists thus suggest that statistical
analyses of census data should still include uncertainty measures in order to reflect
that kind of inference about a theoretical superpopulation (Behnke 2005; Broscheid
and Gschwend 2005).

3.3 Quasi-experimental Logic

A rather demanding way of conceptualizing a comparative design is to follow quasi-
experimental logic. This means that cases are selected that have experienced some
kind of treatment, i. e. an exogenous variable exerting a certain effect on them.
A “sibling” case is then chosen for each treated country that mirrors the first case
“as if” the treatment had not occurred.

We describe two variants of this approach. Carporaso and Pelowski (1971) con-
ducted an analysis of the effects of membership in the European Community in
its early phase. They applied interrupted time-series analysis in order to compare
countries with themselves before and after significant changes in EC membership
regulation. The change in various outcome variables is compared against the hypo-
thetical value of Y that is estimated based on the past trend. In another example,
Sebastian Galiani et al. (2017) compare countries against themselves, once shortly
before they cross an external set threshold for receiving foreign aid by the Interna-
tional Development Association (the development aid agency of the World Bank)
and once shortly after. Thus, a country’s economic development is compared with
receiving aid and without receiving aid.
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This quasi-experimental logic is very powerful in terms of causal inference, as
it comes close to an experimental study. There are, however, many circumstances
in which such a design is not feasible, as cases of the artificial control group are
not available in such a comparison, or because there is no pattern that can be
operationalized as a clear treatment. It is the only international comparative design
in which there is no danger of an indeterminate research design, i. e. where there are
too many country-level variables and too few observations at the international level.

3.4 Random Sampling

Random selection has two general advantages. It allows the use of classic frequentist
statistics in order to make inferences about the population from which the random
sample was drawn. This feature is not relevant for an international comparison
since the population of feasible countries or country-time points is typically not
that big. Moreover, random selection blurs any differences between elements that
come into the sample and those that are not drawn into the sample. No antecedent
factor determines which element gets in and which one does not. That latter feature,
in contrast, is very helpful. Researchers who are mainly interested in subnational
units and have limited resources might choose a random sample of countries with
a relatively small N because they do not want their resource-intensive research at
the subnational unit to be distorted by the preselection of countries. For example,
Franklin (2008) studies the reaction of governments to challenges of their human
rights violations in the media. Since he uses extensive media sources in each country
to identify episodes of human rights violations and reactions or nonreactions in the
public media, he drew a random sample of seven Latin American countries, so
that his findings are unbiased as to country characteristics. The fact that he draws
inferences from a random sample of n= 7 is of no relevance to him.

The more common usage of random selection (Fearon and Laitin 2008), also with
regard to large-N scenarios, takes place in numerous comparative survey studies,
sometimes with surprisingly practical implications. An international consortium of
researchers very often defines a country sample here (usually with some rough
definitional characteristics such as liberal democracies), and then negotiates with
country teams and national funding agencies as to who gets in and who stays out.
Random selections of respondents are then executed within each country that allow
for inferences about the population with regard to each country context. Researchers
confronted with such a design have to be aware that—at the country level—the
sample is not random (but typically a theoretically defined sample that is furthermore
subject to feasibility aspects), and that they have at their disposal a series of equal
random samples from countries for which classic frequentist techniques can be
applied. Researchers very often apply random-effects models to such data sets where
the statistical technique actually assumes that the country sample is also a random
sample. There are some more recent methodological studies that explore how to best
apply statistics in such a context (please, see also other articles in special issue).
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3.5 Theoretical Case Selection

Random samples are not always appropriate in the international comparative research
(Fearon and Laitin 2008; Gerring 2007; Seawright and Gerring 2008). Beyond the
much too low case numbers, which place their usefulness in doubt, there are (at
least) two more reasons why random selection is not particularly encouraged when
it comes to comparing cases. First, as mentioned above, casing strategies include
a great deal of theorizing. There might be good reasons (connected to our research
questions) why we want to study both large and small countries, or why we want
to make sure to look at as many developing countries as industrialized ones. Our
theoretical frames might therefore induce us into a particular case selection which
is predominantly theory-guided and less automatic.

Second, and again related to theory, cases are not just configurations of their
properties for which configurations are interchangeable. Moreover, cases have proper
names with capital letters which sometimes identify paradigm cases. Just think
about a study of welfare states which would exclude any Scandinavian country,
just because none of these countries “made it” into the random selection. A similar
example is to study processes of transitional justice after peace agreements and their
societal consequences without looking at South Africa. Certainly, there might be
comparative studies in which it does not count which analyzed case is the actual one,
but this follows more of a large-N logic, and thus renders randomization possible.

Alternative methods of randomization are hence available within the framework of
comparative designs. Indeed, there are a number of proposals which can be grouped
under this title. Most famously, Jason Seawright and John Gerring (2008) provided
their readers with a typology of cases to be selected (for the following, see mainly
the table in Seawright and Gerring 2008, p. 297 et seq.). One option is to study so-
called typical cases which correspond to on-liers. Such a case is representative of the
population or the supposed causal (or descriptive) relationship. In contradistinction
to the other options discussed here, the typical case scenario is also possible for an
n= 1 study, although both the existence and the desirability of such a situation might
be doubted (Rueschemeyer 2003).1 The study of diverse cases, on the other hand, is
only possible if the researcher looks at more than one case (something which is in
any case standard in international comparison). The idea behind this strategy is to
isolate parts of the cases, and therefore to explore the variation of potential patterns.
Note that diversity can be defined through both the independent and the dependent
variables.

An extreme case is studied in order to better understand an unusual situation,
which, however, does not contradict the main findings. If we assume, for instance,
that social democracy and the welfare state are somehow related, then Scandinavian
countries are extreme cases in this example, since they show both elements especially
clearly (but still confirm our finding). It seems to be more debatable, though, whether

1 One could argue that there are no N= 1 studies at all, and that every case study is “comparative”. The
rationale for such an opinion is that it is hard to imagine a case study which is conducted without any ref-
erence to other cases, including theoretically possible (but factually nonexisting) ideal cases, paradigmatic
cases, counterfactual cases, etc.
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the U.S. would qualify as an extreme case with regard to this example. Following
Seawright and Gerring (2008), one could argue that they are extreme in the sense
of representing the other extreme (i. e. negative) end of the scale, both of social
democracy and of the welfare state. In this logic, they could indeed be considered
extreme cases. However, there is a discussion in case-study methods as to whether
these “0.0” cases (in the sense that they neither show the assumed explanans nor the
explanandum) can make any causal contribution at all (see the notion of “irrelevant
cases” in Rohlfing and Schneider 2013; Schneider and Rohlfing 2016; see also Beach
and Pedersen 2019; Goertz 2017). For instance, if a researcher is interested in the
(causal) connection between democracy and peace, it is not obvious what we can
learn about this relationship from cases that are autocracies which are at war with
each other. In other words, researchers should be aware of questions pertaining to
the asymmetric nature of (causal) structures.

A strict difference has to be made between extreme cases and deviant cases.
The latter are those cases where the assumed relationship does not hold. Their
study makes sense if a researcher is interested in how these deviances came about.
Note that the observed deviance is not an artifact of methodological choices, but
a consequence of a chaotic and complex social world which surrounds us. As for the
extreme cases, the analysis of deviant cases makes most sense if the set of cases is
large enough in order to justify the qualification of cases as “extreme” or “deviant”.
In the end, the analysis of deviant cases might result (and this is actually the goal
of such an analysis) in the elaboration of the reason for the deviance, which then
subsequently represents an additional explanatory factor.

Seawright and Gerring (2008, p. 298) also discuss two further options for case
selection which go back to the literature on comparative research designs (Berg-
Schlosser and De Meur 2009; Przeworski and Teune 1970), namely the “most similar
cases design” and the “most different cases design”. Strictly speaking, these logics
represent not only guidelines for case selection, but also already indicate a decision
in favor of certain research designs and questions. If cases are most similar, then
the researcher is interested in finding the reason why they differ with regard to
the explanandum under study. The strategy is to identify those factors which are
dissimilar between the otherwise similar cases in order to consider them accountable
for the difference in the dependent variable. Inversely, if cases are most different,
then they share a surprising similarity in the outcome under study. This similarity
is then traced back to the (few) similarities in the independent variables.2 As can
be seen, the idea of which conclusions can be drawn or ought to be drawn from
these designs is more critical for these selection strategies than for the previously
mentioned modes of theoretical case selection.

Finally, there is also the notion of the crucial (or also critical) case (Eckstein 1975;
Rueschemeyer 2003). These cases exist in two variants: the most likely case scenario

2 This exposition might suggest that only the combinations of “most independent variables vary and the
outcome is similar between cases” and “most independent variables are similar and the outcome differs
between cases” are possible. Ragin’s (1987, 2000, 2008) proposal of QCA (see also Schneider and Wage-
mann 2012) however shows that diversity (Ragin 2008, p. 19) can also lie on both sides. Only those designs
in which nothing varies, i. e. where the cases are similar and also have similar outcomes, do not seem to be
very analytically interesting.
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looks into those situations where a case is expected to be most likely to produce
a given outcome but fails to do so and hence shows a surprising puzzle. One example
is the national party system in the United Kingdom, where the electoral system,
according to many theories, would be most likely to result in a two-party system,
but does not do so (myriad of regionalist parties, UKIP, the Liberal Democrats who
have obtained quite a solid position as a strong third player). Such most-likely-case
reasoning is usually used to revise a theory or to show the limitations of a theory,
such as in our example the hypothesis that majoritarian electoral systems inevitably
imply a two-party system.

The least likely case follows the opposite logic. We do not expect a given pat-
tern, but it occurs. The prime example of this is Robert Michels’ (1962) study on
the oligarchic nature of Social Democratic/Socialist political parties. He expected
Social Democratic political parties to be the perfect case where, given the respec-
tive understanding of democratic party structures in social-democratic thinking, it
should not be possible to observe a strong oligarchy. In other words, the political
parties which he analyzed were least likely to manifest the phenomenon in ques-
tion. However, he detected such an oligarchy in the least likely case, and this was
a further confirmation of his theory on the “Iron Law of Oligarchy” in that even an
ideologically egalitarian organization changed to placing considerable power in the
hands of the few. Such reasoning on the basis of most and least likely cases is only
possible given two conditions: first, there has to be quite a reasonable number of
cases in the reference population among which the cases under study are most or
least likely, respectively, and, second, a well-established and agreed upon theory is
needed, which indicates the likelihood of the phenomenon to occur.

As this exposition might have demonstrated, there are some rules and indications
with regard to theoretical case selection in comparative research, but they are far
from competing with the sound rules on drawing random samples in large-N sta-
tistical research. This, of course, has to do with the nature of comparative research
where the actual case, i. e. the country with its historical pathways, its societal and
cultural context, and its political momentum, is of utmost importance. A selection
strategy in such a scenario cannot be blind (as it is one of the main features, but also
of the most important strengths of random selection) but has to respect the char-
acteristics of individual cases. And as there are many individual cases, and just as
many comparative research questions, case selection strategies have to be adjusted
continuously.

4 Limits of Comparative Research

We have already repeatedly pointed above to criticisms with which comparative
designs are confronted. Here, we elaborate on them in a more systematic way,
concentrating on six major issues which regularly form the center of the criticism:
(i) selection bias, (ii) data-driven bias, (iii) causal homogeneity, (iv) links between
different levels in the data structure, (v) too intimate case knowledge, and (vi)
practical barriers.
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4.1 Selection Bias

The strategies described for case selection regularly trigger criticism since advocates
of alternative designs continue to underline the advantages of randomization. Against
this background, comparative case studies are frequently accused of selection bias
which, in a worst-case scenario, even alters the substantive results (for the most
prominent examples, see Geddes 1990; King et al. 1994, p. 128 et seqq). Above all,
the problem of “selecting on the dependent variable” is discussed. Such a selection
strategy, which takes the values of the dependent variable as a reason to include or
exclude cases, is quite frequent in comparative studies, since research interests at the
country level are often inspired by the outcome of interest and less by an interest in
the effect of the presumed causes (see the discussion on causes of effects and effects
of causes (Goertz and Mahoney 2012, p. 41 et seqq.; see also Ganghof 2005)). While
strong arguments have been made that such a strategy can strongly bias results (most
prominently in King et al. 1994, p. 129; but also see Dion 2003, p. 128), others,
while admitting that the “criticisms drawn from the quantitative perspective are well
reasoned” (Ragin 2004, p. 129), also emphasize that the suspicion of bias might be
“based on a very serious misunderstanding of case-oriented research.” (Ragin 2004,
p. 129). It is reasonable that, in a y-centered research design which looks for causes
of effects, i. e. tries to explain variation in a given outcome, researchers consider it
fundamental to tackle as much of that variation as possible and therefore apply those
selection principles which guarantee broad coverage of the values of the dependent
variable.

4.2 Data-driven Bias

From a more practical point of view, comparative studies might suffer from a data-
driven bias. Again, this mainly concerns the question of case selection, since we
frequently do not have enough (or have less) data about some cases, while the data
situation is better for others. Just think about the fact that we certainly have eas-
ier access to information about the health insurance system in a Western European
country than in some developing countries. Sometimes data are unavailable, and
sometimes they would be available, but there are certain obstacles when it comes to
obtaining them. This becomes even more relevant when we think about survey re-
search where some countries tend to be over-researched, while only limited numbers
of surveys exist for other countries.

The OECD world is certainly much better documented as to social science statis-
tics than other geographical areas are. This is already problematic from an analytical
point of view, since we often want to describe or infer our findings to as many parts
of the world as possible. However, it also becomes a normative problem, considering
that this biases our insights towards the prosperous parts of the world which enjoy
a high quality of life. We will always have broader knowledge of social (and indi-
vidual) life in OECD countries and will therefore always have more indications of
how to improve life there even further, while other countries continue to be left out,
both from our knowledge and, as a consequence, from the (political) effects of such
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increased knowledge. As a consequence, we should always clarify our geographical
reference population and what its composition means for the results.

4.3 Causal Homogeneity Assumption

Comparative designs might also face problems concerning the assumptions of unit
or causal homogeneity which has been claimed to “[lie] at the base of all scientific
research” (King et al. 1994, p. 93; for the difference between the stricter term unit
homogeneity and causal homogeneity Collier et al. 2010, p. 41 et seqq.). According
to King, Keohane and Verba, “[t]wo units are homogeneous when the expected
values of the dependent variables from each unit are the same when our explanatory
variable takes on a particular value” (King et al. 1994, p. 91). In other words:
some—or many, or even all—advocates of King, Keohane and Verba would call
research without causal homogeneity invalid, or at least unscientific.

This is, of course, problematic. As is frequently acknowledged, there are (at
least) two obstacles to this in case-oriented comparative research: first, the complex-
ity of the world which we observe and, second, the uniqueness of social phenomena
(King et al. 1994, p. 93). Even more, these two aspects are interconnected: social
processes—for example, riots—are so complex that they might even be claimed to
be unique or idiosyncratic by definition. Causal homogeneity can only be controlled
in an experimental setting when, in a laboratory situation, potential alternative inde-
pendent variables can be held constant. Since the causal homogeneity claim is made
ceteris paribus—i.e. with everything else being equal—its working also requires
a ceteris paribus setting. If an assumed cause shows an effect in one case, while it
does not in another, we do not know whether we have had the wrong assumptions
about the cause, or whether other factors, which are present in one case but not in
the other, might have influenced the effect of the cause.

Complexity and uniqueness are therefore two parts of the same story, as social
processes (usually) cannot be directly manipulated, and the social world around us is
too complex and too manifold to expect an assumption such as causal homogeneity
to be realistic. The question then becomes how to circumvent this problem. The
proposal of “simplifying reality for the purpose of making causal inferences” (King
et al. 1994, p. 93) might not satisfy many researchers in the comparative world,
since it is sometimes precisely the complexity of cases which attracts them. So,
while a certain acceptance of the correctness of Lijphart’s (1971) critical perception
of comparative methods is certainly justified from the point of view of questions of
inference, it can also be doubted whether inference understood in this sense is really
the only goal of comparative research.

4.4 Links Between Different Levels of Aggregation in the Data Structure

This brings us to yet another point of criticism, namely the connection between
various levels of analysis. Imagine that researchers are interested in understanding
the causal importance of the country level. The working hypothesis could be that
patterns found at a lower level, such as between individuals, exist irrespectively of
what is going on at the country level. In such a research context, establishing the
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robustness of findings can be achieved by diversifying the contexts in which the
patterns are researched at the individual level. If we find no effect in a comparison
at the country level, this would confirm the stability of the patterns at the individual
level. Whatever has been found exists irrespectively of what is going on at the coun-
try level. With every country added to the analysis—even more so if the additional
country is dissimilar to the ones already forming part of the study—the robustness
of the findings increases.

4.5 Some Practical Obstacles

Finally, we would like to point out some more practical pitfalls when engaging in
comparative research which are inspired more by research experience than by the
literature. First, comparative research requires certain practical skills, without which
its quality may suffer. Probably the most important aspect here is a command of
the relevant languages. For instance, studying Japanese business structures without
sufficient command of Japanese is certainly a constraint. Indeed, there is a language-
driven bias towards the comparison of English-speaking countries. For example,
Ireland is certainly over-researched, compared to a big country whose language is
considered difficult, such as Russia. However, other resources are also necessary,
such as data access, among other things. It is highly difficult to organize interviews on
political minority rights in a country where there is oppression of the opposition than
it is in a democratic country. Possessing the necessary contacts which nevertheless
make data access possible is therefore more than just a virtue.

Having said that, the opposite, namely having a too intimate knowledge of a given
case, might also become a hindrance. Indeed, comparative research involving new
settings is often influenced by facts which were already known before. For example,
a German scholar who compares the education systems of Germany and Finland
will most probably look at Finland through German analytical lenses, that is, (s)he
will most probably focus on those aspects of the Finnish educational system which
(s)he finds important in and for a comparison within the German system. In other
words, researchers tend to view other countries through the eyes of our own national
identity. A famous historical example of this perspective is Tocqueville’s “De La
Démocratie en Amérique”, a contemporary analysis of 1830s early democracy in the
United States from a Frenchman’s perspective, published in 1835 (first volume) and
again in 1840 (second volume). Tocqueville placed considerable emphasis on the
problem of tyranny of the majority, and this can be attributed to his own experience
in postrevolutionary France.

There is no strategy for avoiding this form of bias altogether. However, researchers
can pay close attention to the issue in two ways: a first important point is to be aware
of this phenomenon. Again, it can also be considered an issue of badly executed
casing if the peculiarities of a well-known case are used in order to derive more
general properties of case configurations. A second important point is, however, to
dig deep within the cases being studied. Writing about a country which the scholar
has never visited is certainly possible and might even bear valuable and exciting
results. However, case contact and case intimacy cannot be replaced by other forms
of sources. Comparativists are thus encouraged to travel, not only in their minds,
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but also in person. To be sure: this does not fully eliminate the danger of focusing
too closely on the cases we know best, but we reduce the risk by becoming familiar
with more cases.

5 Conclusion

In this article, we pointed out some pitfalls and challenges that comparative research
designs at the international level have to face, and which sometimes make it hard to
meet the standards of mainly statistically based mainstream social science method-
ology. In fact, it might even seem from the above that Lijphart’s (1971) pessimistic
opinion about the “comparative method”, as he puts it, is reasonable.

If researchers include the nation-state level in their analysis, it is often inevitable
that compromises have to be made with regard to large-N statistics which have
mainly been developed for individual level data (for an interesting argument as to
why statistical methods underperform at the macro level, see Kittel 2006). Alter-
native procedures and techniques which can be identified are thus not just simply
“lesser” variants of statistical methods but correspond to and provide answers for
the necessities of an alternative research situation. To put it more bluntly: countries
are not equal to individuals—which is why different methodological approaches are
needed.

Therefore, the understanding of cases as configurations of their properties, which
is typical for comparative research at the macro-level, can be very helpful for finding
paths and strategies for comparison. This is ultimately once more linked to the idea
of “casing”, i. e. the composition of a case which makes it (or some of its properties)
comparable to other cases. It might also be useful not to try and imitate statistical
methods and modes of inference which are typical of large data sets. (Causal)
inference is one goal of the social sciences, but not the only one (although different
opinions might certainly exist on this). As was already worked out at a very early
date (e.g. Merton 1957), “theories of the middle range” also represent progress
towards attaining the goal of knowledge accumulation. Even the fact of having
greater knowledge of a single or a very limited number of cases might be seen as
a success.

Comparative research methods have seen major innovations in recent decades,
thus offering several new avenues (see for instance Bennett and Elman 2006; Ma-
honey 2010). We can hence observe a two-fold process of consolidation and sys-
tematization of macro-comparative research, thus providing important contributions
on how to conduct comparisons on the cross-case level. Among these proposals, we
find process tracing and causal-process observations as well as advances in com-
parative case study designs (e.g. Beach and Pedersen 2016a, 2019; Bennett and
Checkel 2015; Blatter and Haverland 2012; George and Bennett 2005; Rohlfing
2012), systematic comparative approaches using set theory and formal logic (Ra-
gin 2000, 2008; Schneider and Wagemann 2012), and various proposals on how
to combine qualitative and quantitative approaches in multimethod research (Berg-
Schlosser 2012; Maggetti et al. 2013), or how to nest cross-case and within-case
analysis in integrated research designs (seminally, Lieberman 2005; following titles
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offer different perspectives: Beach and Pedersen 2016b; Nielsen 2016; Rohlfing and
Schneider 2016; Weller and Barnes 2014). In any case, the discussion on how to
(best) engage in international comparative research is far from being over.
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Familien und ihre institutionellen Kontexte: die Bedeutung von
Familienpolitik und rechtlichen Regulierungen

Zusammenfassung Der Artikel gibt einen Überblick über die institutionellen Kon-
texte von Familien in westlichen Gesellschaften. Der Fokus liegt auf der Bedeutung
von Familienpolitik und rechtlichen Regulierungen in Bezug auf Beziehungsdyna-
miken, Fertilität, das Kindeswohl und intergenerationale Beziehungen. Die Autoren
zeigen, dass familiale Dynamiken durch sich verändernde institutionelle Rahmenbe-
dingungen beeinflusst werden, während gleichzeitig wohlfahrtsstaatliche Institutio-
nen permanent an die Bedürfnisse „neuer“ Familienformen angepasst werden müs-
sen. In den hier berücksichtigten empirischen Studien findet sich vielfältige Evidenz
für institutionelle Effekte auf familienbezogenes Verhalten und dessen Folgen in
unterschiedlichen Bereichen. Kontexte, in denen familienpolitische Rahmenbedin-
gungen die Gleichberechtigung zwischen den Geschlechtern fördern, erweisen sich
für Familien am vorteilhaftesten. Spezifische Effekte zeigen sich jedoch nicht immer
so stark, nachhaltig oder robust, wie es a priori möglicherweise beabsichtigt oder
erwartet worden war. Methodisch fundierte Evaluationen der Effektivität und Effi-
zienz familienpolitischer Maßnahmen und rechtlicher Regulierungen bleiben daher
eine wichtige Aufgabe für zukünftige Untersuchungen.

Schlüsselwörter Familienpolitik · Familienrecht · Soziale Kontexte ·
Wohlfahrtsstaatpolitik · Internationaler Vergleich

1 Introduction

This review addresses the role of institutional contexts in family-related processes
and outcomes, taking a cross-national comparative perspective with a focus on
“Western”—that is, demographically advanced—societies. We will concentrate on
institutions manifested in family policies or family laws, which are embedded in
more general configurations of policies, ideologies, and institutions, often referred
to as family regimes (Cooke and Baxter 2010, p. 516).

Family policies are shaped by social norms and expectations (e.g., regarding
gender roles and responsibilities in the family), but they usually do not directly
regulate family life. Rather, family policies support specific types of families or
partnerships (e.g., marriage), whilst placing others at a disadvantage (e.g., unmarried
cohabitation, which is not illegal but—in the German case, for instance—does not
benefit from income tax splitting). This sets incentives for certain behaviors but
does not actually prescribe them. Family law, on the other hand, is a more direct
expression of norms, consisting of “enforceable [...] rules that draw [for example] the
boundaries between licit and illicit sex, lay down the grounds for the establishment
of maternity and/or paternity and for the membership of kin groups, and define the
socially-sanctioned obligations and legitimate expectations of household members
and kin” (Willekens 2003, p. 73).

In this article, we will focus on outcomes in the pivotal domains of partnership
dynamics (Sect. 2), fertility (Sect. 3), children’s wellbeing (Sect. 4), and intergener-
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ational relations (Sect. 5), as well as on variations therein by institutional context.
Institutional effects on the gendered division of labor will not be considered here
in their own right1, but only insofar as they are linked to the four family-related
domains along which we organize our review.

2 Partnership Dynamics

Both union formation and union dissolution have been highly institutionalized
throughout human history, mostly by regulations concerning marriage and divorce
(e.g., Goody 1983; Rosenbaum 2014). These regulations reflected economic benefits
and constraints as well as social and religious norms affecting, for example, mate
selection (“Who marries who?”), age at marriage, as well as individuals’ chances of
marrying at all. An important and longstanding geographical pattern that emerged
from variations in such regulations was described by Hajnal (1965), who observed
that late and non-universal marriage had prevailed in Northwestern Europe for cen-
turies, whereas marriage had remained early and near universal in South and Eastern
European countries. Only marriage legitimized a heterosexual couple’s intimate re-
lationship, whereas unmarried couples remained outside of legal jurisdiction. The
extent to which the cultural and demographic divide along the so-called “Hajnal
line”—ranging from Trieste to St. Petersburg—has continued to exist in the late
20th and early 21st century is subject to an ongoing debate (see Steinbach et al.
2016 for a recent contribution).

In the economically prosperous and politically conservative period following
World War II, a pattern of early and almost universal marriage initially gained dom-
inance in Western Europe and North America. When this “golden age of marriage”
came to an end in the late 1960s and early 1970s, the Second Demographic Tran-
sition (e.g., Lesthaeghe 2010), and its underlying economic, social, and ideational
shifts, brought about significant behavioral changes in many parts of Europe and
America which have often been described in terms of a “deinstitutionalization” of
marriage (e.g., Cherlin 2004; Lauer and Youdanis 2010): Age at first marriage started
to increase steadily and substantially, whereas marriage rates decreased (in tandem
with increasing divorce rates), to then stabilize at low levels. These developments
occurred first in the Scandinavian countries, whereas the Mediterranean countries
and—to some extent—the US (e.g., Raley 2001) clearly lagged behind. Women’s
total first marriage rate peaked in 1964 in Germany, declined by about half until
1991 (from 111 to 57 per 100 women), and has shown only minor fluctuations since.
Women’s age at first marriage increased from 23 in 1964 to almost 26 in 1991, and
to over 30 in 2015 (Federal Institute for Population Research 2017).

These changes—including the rise in divorce—have been paralleled by an in-
crease in singlehood (accumulated over the individual‘s life course and in the popu-
lation; e.g., Bellani et al. 2017) and, importantly, by a rise in the prevalence of non-

1 See the contribution by Grunow (2019), as well as the review by Cooke and Baxter (2010) for thorough
discussions of this issue.
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marital cohabiting unions2, particularly in Western (European) societies. In many
cases, cohabitation has become more than just a precursor to marriage but has rather
evolved as a long-term alternative to marriage (e.g., Hiekel et al. 2014). Within
Europe, Noack et al. (2014, p. 21) identify three distinct geographical clusters in the
population aged 18–55 years: The first group, mainly consisting of South-Eastern
European countries, exhibits a traditional pattern characterized by about 60% of
married people, with only 5% or less of the total population cohabiting. The second
cluster of predominantly Western and Central European countries constitutes a mid-
dle group, with around 50% married and about 10% of cohabiters. The third group,
comprising the Nordic countries and France, is characterized by a high proportion
of roughly 20% cohabiters in the population, whereas not more than about 40% are
married.

Variations in gender equality have been suggested to be a main driver of cross-
national differences in the proportions of married, cohabiting, and single individ-
uals. With regard to lifelong singlehood, for example, the multilevel analysis by
Bellani et al. (2017) provides evidence that permanently living without a partner
is concentrated within countries where traditional gender values have waned, but
gender egalitarianism remains poorly diffused. Cooke and Baxter (2010, p. 524)
note that there is a macro-correlation between men’s and women’s aggregate eco-
nomic equality and union type in the sense that “marriage is more prevalent in male
breadwinner family regimes such as Italy, whereas cohabitation is more prevalent in
regimes supporting greater gender equality such as Sweden [...].” Within more equal
gender settings, however, we observe a micro-correlation suggesting that women
with greater individual resources tend to opt for marriage rather than for cohabita-
tion.

It is interesting to note that the potential role of policies and legislations has so far
often been neglected in investigations of cross-national variations in the prevalence
of cohabiting unions (Perelli-Harris and Sánchez Gassen 2012). One reason for this
might be that it is difficult to establish the extent to which changes in policies and
laws are the cause or the consequence of the demographic phenomena to which they
refer (e.g., Bradley 2001; Eekelaar 2010). The far-reaching legal recognition of
cohabitation in contemporary Western societies has clearly lifted much of the social
and economic pressure to marry that previous generations of couples had borne.
However, the legal situation of cohabiters still varies widely throughout Europe
(for a comprehensive overview see Perelli-Harris and Sánchez Gassen 2012): Even
though Norway and Sweden have not formalized cohabiting unions as registered
partnerships (unlike France and the Netherlands), they are nonetheless among the
most advanced countries in terms of the legal harmonization of cohabitation and
marriage. Germany3 and Switzerland represent the other end of the continuum, as
they “have been the most reluctant to equalize cohabitation and marriage, or even
to recognize cohabitation” (Perelli-Harris and Sánchez Gassen 2012, p. 463; also
see Bradley 2001). Differences pertain to rights and responsibilities both during the

2 Note that partners in a steady relationship do not necessarily have to cohabit; see, for example, the
analysis of “living apart together” relationships by Asendorpf (2008) and Liefbroer et al. (2015).
3 See Wellenhofer (2016) for a more detailed discussion of the case in Germany.
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union (e.g., the right to co-insure a partner in the public health insurance system,
or the obligation to support each other financially) and after union dissolution (e.g.,
regarding the division of property, the obligation to pay alimony, or—after the death
of a partner—entitlements to inheritance). However, even in countries with high
levels of recognition and actual cohabitation (such as France or Sweden), attitudes
towards cohabitation are not unambiguously positive, and the value attached to
marriage remains high (e.g., Noack et al. 2014; Treas et al. 2014).

Marriage is one precondition for divorce; the other is the recognition of divorce
as a legal act. By 1950, most European countries permitted spouses to divorce
(with Ireland being a noteworthy exception, legalizing divorce as late as 1997), but
restrictive divorce requirements and procedures still often made it difficult or costly
for married couples to legally separate. This was alleviated by the introduction of
“no-fault” grounds for divorce (established in most countries by the middle or in the
second half of the 20th century) and, subsequently, by a shift from laws requiring
mutual consent to those permitting unilateral divorce (occurring mainly in the 1970s
and 1980s; for an overview of legal reforms in a variety of countries, see Perelli-
Harris et al. 2017, Appendix). Moreover, legal practice—that is, the de facto divorce
regime—has been shown to exhibit a significant influence on divorce rates (e.g.,
Eekelaar 2010; Kneip and Bauer 2009).

Some legal changes had direct effects on divorce rates.4 Prior to the introduction
of divorce as a legal opportunity to exit marriage, official divorce rates were ob-
viously zero (which does not of course mean that marital breakdown did not take
place). Another example is the prescription of a one-year separation period before
divorce, which was introduced in West Germany during the late 1970s and resulted
in a substantial short-term decline in divorce (see Federal Institute for Population
Research 2017). Caution is however necessary in order to avoid confusing the effects
of de jure changes in divorce laws with other underlying trends, such as the increase
in cohabitation (see Perelli-Harris et al. 2017). Moreover, and finally, governments
might have changed divorce laws because many couples had already separated.

A relatively recent and important development is the emergence of same-sex
marriage as a “new social phenomenon” in a number of Western countries (e.g.,
Chamie and Mirkin 2011; Festy 2006). Whereas Denmark legalized “registered
partnerships” as early as 1989, the Netherlands was the first country to allow gay and
lesbian couples to actually marry in 2001. Many US Federal States and European
countries followed suit in the years that followed. Germany adopted a so called
“Lebenspartnerschaftsgesetz’”(Life Partnership Act) in 2001, which enabled couples
to obtain legal recognition for their union through a registration procedure that
was distinct from marriage, but still provided them with benefits very similar to
those received by married opposite-sex couples. This law also regulated child-related
issues in same-sex partnerships, particularly custody and adoption rights (see Rupp
and Haag 2016). Germany eventually legalized same-sex marriages in 2017.

In summary, marriage, cohabitation, and divorce continue to be subject to strong
legal regulation (determining, for example, at which age or under which conditions

4 Note that legal reforms (e. g., Kneip et al. 2014) and welfare state policies (e. g., Bitler et al. 2004) might
also exhibit indirect contextual effects on divorce.
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the transition into a specific state is possible). However, there is little evidence to
suggest a direct impact of family policies or family law on changing partnership
dynamics in “Western” societies. Marriage and divorce obviously have to be legal
opportunities: Gay marriage, for example, was not possible in Germany before 2017,
and divorce was not possible in Ireland before 1997. But de jure changes in family
laws might be a consequence rather than the cause of changes in legal practices
and the demographic phenomena to which they refer. Moreover, whether a couple
chooses to live in a marital or non-marital union appears to be influenced (at least)
as much by a country’s level of gender equality as by the extent to which marriage
and cohabitation are legally harmonized.

3 Fertility

Against the background of sustained below-replacement fertility in demographi-
cally advanced societies, the role of family policies in childbearing behaviors has
received considerable attention (for reviews see Bujard 2016; Gauthier 2007). Wel-
fare state institutions may intentionally affect the timing and quantum of fertility
(as a consequence of pronatalist family policies), or they may do so unintention-
ally (as a consequence of, for example, labor market policies affecting fertility
through employment decisions). Even though there is a plethora of fertility-related
policy measures, the core “family policy package,” on which we will focus in this
section, has been suggested to consist of three main types of policy instruments,
namely: financial transfers, paid leave, and childcare services (e.g., Luci-Greulich
and Thévenon 2013).

Drawing primarily on economic—or, more generally, rational choice—approaches
to fertility (e.g., Werding 2013), it is argued that “[f]amily policies potentially con-
tribute to re-increases in fertility as they can reduce the costs of fertility, either in
monetary terms or in terms of opportunity costs.” (Luci-Greulich and Thévenon
2013, p. 390). Direct compensation for the economic costs of children usually
comes in the form of cash benefits and/or fiscal transfers to families. An early
macro-level time-series analysis covering 22 Organisation for Economic Co-oper-
ation and Development (OECD) countries over the period 1970–1996 finds minor
positive effects of cash benefits on the total period fertility rate (Gauthier and
Hatzius 1997). This result was corroborated more recently by Luci-Greulich and
Thévenon (2013), whose study was based on 18 OECD countries in the period
1982–2007. These effects, however, seem more obvious when the timing of births
rather than the quantum of fertility is considered.

Research based on microdata generally confirms these findings, but also indi-
cates a varying effect of cash benefits by birth order (e.g., Aassve and Lappegård
2009, for Norway; Laroque and Salanié 2004, for France; Vikat 2004, for Finland).
A noteworthy exception is Kalwij (2010), whose cross-nationally comparative anal-
ysis of data from the European Social Survey showed no significant impact of more
generous family allowance programs on the timing of births or individuals’ com-
pleted fertility. Also in the German context, analyses of the role of child benefit
(Kindergeld) payments tend to provide no or at most weak evidence of overall ef-
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fects on fertility (Bujard 2016, p. 627). In 2007, however, the German government
introduced the new parental allowance (Elterngeld), which replaced means-tested
parental leave benefits targeted at lower-income families with payments related to
pre-birth earnings. Analyzing administrative microdata, Raute (2018) indeed identi-
fied an increase in fertility following this reform, driven mainly—as intended—by
women at the middle and upper end of the education and income distributions (also
see Bujard and Passet 2013).

A similar policy was introduced earlier in Sweden, where Andersson et al. (2006)
did not find any major educational differentials in the reaction to the reform. The
authors’ primary interest, however, lay not in the role played by parental leave
benefits, but in the duration of paid parental leave (specifically the eligibility interval
during which benefits may be retained). Confirming results of a previous study by
Hoem (1993), their analysis of population register data provides evidence that the
extension of the eligibility interval set incentives to have another child while still
being on parental leave. The Swedish leave policy reform was thus interpreted as
a “speed premium” affecting the timing of births. Similar effects are not only found
in other Nordic countries (e.g., Rønsen 2004, for Norway and Finland), but also in
two Austrian studies (Hoem et al. 2001; Lalive and Zweimüller 2009).

A more recent innovation in parental leave policies is the introduction of “daddy
months,” dedicating some share of the total leave duration to fathers. The first
countries to establish this policy were the Nordic ones, but others—such as Ger-
many—followed suit (see for example Geisler and Kreyenfeld 2011). Whereas the
main aim was to promote gender equality, Duvander et al. (2010) showed—based
on an analysis of register data—that fathers’ take-up of parental leave is positively
associated with continued childbearing in Sweden and, even more so, in Norway.

Despite these findings, it is important to note that parental leave policies are
not designed to influence parents’ fertility behavior directly, but that they particu-
larly aim at enhancing children’s wellbeing (see Sect. 4) and the compatibility of
childrearing and female employment (e.g., Ellingsæter 2009). This latter issue is
important because Brewster and Rindfuss (2000, p. 271), for example, concluded
from their review of the literature that “women’s labor force participation lies at
the heart of most explanations of fertility and fertility change,” and that the fre-
quently observed inverse “association between fertility and women’s labor force
activity reflects the incompatibility between caring for children and participation in
economically productive work that typifies industrialized societies.” Even though
access to affordable, high-quality childcare has been proposed as one of the most
important structural conditions to solve this compatibility problem, empirical stud-
ies employing multilevel data provide inconclusive evidence regarding its effect on
fertility.5

In Southern European lowest-low fertility, familialistic welfare state contexts, Del
Boca (2002; for Italy) and Baizán (2009; for Spain) found that more comprehen-
sive availability of formal childcare had a positive effect on fertility. Rindfuss et al.
(2010) report similar findings for a somewhat different demographic and welfare

5 See, for example, Kreyenfeld and Hank (2000); Zoch and Hondralis (2017) for investigations of the
association between child care availability and maternal employment.
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state context, namely Norway, where greater childcare availability increases transi-
tion rates at every parity, and thus also completed fertility. However, such an effect
was neither found in earlier Norwegian research (Kravdal 1996; also see Rønsen
2004), nor in Andersson et al.’s (2004) study of continued childbearing in Sweden.
For Germany, Hank et al. (2004) found that the availability of public childcare had
a positive impact on Eastern German women’s transition to the first child, whereas
this was not the case for their Western German counterparts. However, this analy-
sis based on Socio-Economic Panel (SOEP) data covered a rather short window of
observation around the turn of the millennium, and was thus based on a relatively
small number of events. More recently, Bauernschuster et al. (2016) exploited the
temporal and spatial variation in childcare coverage induced by a significant expan-
sion of childcare slots for young children in the mid-2000s. Matching information
from birth registration records with county-level data on childcare coverage, their
analysis suggests that a ten-percentage-point increase in childcare coverage leads to
an increase in birth rates of almost three percent. The authors not only claim that
their findings actually reflect a quantum effect, but also that investments in public
childcare are more efficient with regard to raising fertility than expansions in child
benefit expenditures (Bauernschuster et al. 2016, p. 1002).

This latter finding is consistent with Kalwij (2010, p. 517), whose findings from
16 Western European countries indicate “that increased expenditure on family policy
programs aimed at empowering women through opportunities to combine family and
employment—thereby reducing the opportunity costs of children—generate positive
fertility responses. More specifically, extending maternity and parental leave as well
as childcare provision causes women to have children earlier in life, and to have
more children.” It therefore seems important to acknowledge that it is a combination
of policy instruments that is most likely to facilitate the choice to have children, but
that not all measures have the same weight (see also Harknett et al.’s (2014) analysis
of the role of countries’ broader “family support environments” in individuals’
childbearing plans and actual childbearing behaviors).

Finally, alongside the abovementioned set of family policy instruments there are
important legal regulations potentially affecting the number of children parents may
have, especially if abortions, adoptions, and the use of assisted reproductive tech-
nologies (ART) are considered: Abortion has been discussed as a possible substitute
to modern contraception in less developed countries, and its legalization has thus
been suggested to potentially impact fertility (see Gutierrez Vasquez and Parrado
2016; Miller and Valente 2016 for recent investigations). Considerable variation in
both legal restrictions and rates of termination of pregnancies continues to exist in
Europe (Gissler et al. 2012; see David 1992 for a historical account). However, coun-
tries with unrestricted access to early termination of pregnancy do not exhibit higher
rates than countries with more restricted access. Germany, for example, which allows
early terminations of pregnancies without legal indication upon women’s requests,
reported only 6 terminations per 1000 women aged 15–49 in 2008 (compared to an
EU average of 10/1000; see Table 1 in Gissler et al. 2012).

The prevalence of adoptions varies substantially across countries, being rela-
tively high in the US and comparatively low in Germany, where the number of
adoptions has continuously declined—to a total of 3812 in 2015—since the 1980s
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(Bovenschen et al. 2017). Whereas some of this decline seems to be attributable to
more generous state support for families, advances in birth control and reproduc-
tive medicine, as well as more liberal abortion laws, higher adoption rates in other
countries also suggest an important role played by a lower level of social acceptance
and more complicated legal regulations on adoptions in Germany (for a review of
the latter see Reinhardt 2017). The number of live births following ART treatment
in Germany is substantially higher than the number of adoptions, with a peak of
more than 18,000 in 2003, followed by a sharp decline in 2004 and a subsequent
recovery to roughly 14,000 in 2012. The decline in the number of women treated,
treatment cycles, and—consequently—in live births, was not due to changes in the
overall legal framework for ART, but resulted from a significant reduction in the
reimbursement of the costs of treatment by statutory health insurance (for a detailed
overview see Trappe 2017). Variations in reimbursement levels—rather than legal
regulations—have also been suggested to be the main driver of cross-national dif-
ferences in the use of ART across Europe. Usage is particularly high in Denmark,
Slovenia, and Spain, where the cost of treatment is completely covered by national
health plans (Präg and Mills 2017). Even though the numbers of both adoptions
and successful ART treatments are moderate in absolute terms (compared to, for
example, a total of more than 730,000 births in Germany in 2015), they are likely
to become increasingly relevant phenomena against the background of further med-
ical advances, a sustained delay in childbearing, and the liberalization of same-sex
parenthood (e.g. Waaldijk 2009).

In summary, whereas there is some evidence to suggest an impact of specific
policy instruments on the timing (financial transfers, paid leave) and quantum (pub-
lic childcare services) of childbearing, combinations of such instruments aiming to
empower women appear to be most effective with regard to the aim of raising fertil-
ity. Moreover, legal regulations are important to shape the conditions under which,
for example, induced abortions or the use of assisted reproductive technologies may
take place, but they do not seem to have a major quantitative impact on the fertility
outcomes that are derived from such practices.

4 Children’s Wellbeing

Whereas families constitute the most important context for children and their de-
velopment, they are affected both directly and indirectly by institutional contexts
shaping the circumstances under which they grow up. The relevant policies and
laws here are often the same ones affecting parents’ decision to have children, as
well as the consequences resulting from this decision (especially in terms of la-
bor force participation; see Sect. 3). A major concern is the role of such welfare
state institutions in children’s wellbeing—health, educational opportunities, poverty
risks—and how they might buffer, for example, adverse effects of family disruption
(for a comprehensive analysis see Engster and Stensöta 2011).

A central question is who cares for children (and under what conditions). Parental
leave regulations provide opportunities and set incentives for parents—primarily
mothers, but increasingly for fathers as well (e.g., Boll et al. 2014; Bünning

K



K. Hank, A. Steinbach

2015)—to stay away from the labor market for some time and provide full-time
care for their children. Longer leave entitlements6 may potentially affect a variety of
child outcomes. To begin with, there might be health effects resulting, for example,
from reduced maternal stress or prolonged breastfeeding.7 Macro-level evidence
from a number of OECD countries (e.g., Patton et al. 2017; Tanaka 2005) sug-
gests that longer job-protected, paid parental leave substantially decreases mortality
among infants born to eligible mothers (with additional smaller positive effects
on birth weight). Whereas Tanaka (2005) did not identify any significant effects
if leave was provided without job protection or adequate payment8, Rossin (2011)
found that even the introduction of 12 weeks of unpaid maternity leave mandated
by the 1993 Family and Medical Leave Act in the US led to small increases in birth
weight and a significant decline in infant mortality. Studies assessing other specific
health outcomes (such as infections, chronic conditions, or hospital admissions)
using microdata did not systematically find causal effects of the length of parental
leave on younger children’s wellbeing (e.g., Baker and Milligan 2008 for Canada;
Beuchert et al. 2016 for Denmark), but recent evidence from Australia indicates
that paid leave entitlements might reduce disadvantaged children’s probability of
having multiple ongoing health conditions (Broadway et al. 2017).

The more general institutional setting in which a leave policy is enacted obviously
matters: “a reform expanding paid leave from twelve to fifteen months in a setting
with subsidized child care and universal health insurance [...] is dramatically different
from one that provides six weeks of paid leave for the first time in a setting where
neither child care nor health insurance is guaranteed” (Rossin-Slater 2018, p. 14).
This might also, and particularly, be the case, if children’s educational outcomes are
considered, given that countries’ educational systems (including the arrangements
that they make for preschool public childcare) vary widely. However, recent micro-
level evidence from institutional contexts as diverse as, for example, Norway (Dahl
et al. 2016) or Austria (Danzer and Lavy 2018), does not suggest any significant
effect of parental leave extensions on schooling outcomes (such as test scores or high
school dropout rates9). In a comprehensive study of several parental leave reforms
in Germany, Dustmann and Schönberg (2012) showed: (a) that the expansion in
paid leave from 2 to 6 months in 1979 did not increase children’s average years of
schooling, (b) that the expansion from 6 to 10 months in 1986 did not substantially
raise the probability of completing a high-track school (i. e., Gymnasium, a grammar
school equivalent), and (c) that the expansion in unpaid leave from 18 to 36 months
in 1992 even seems to have lowered children’s educational attainment. Finally, in an
analysis of macrodata from 20 OECD countries, Engster and Stensöta (2011, p. 84)

6 Even though longer leave entitlements (and the associated income replacements) have a positive effect on
parents’ actual uptake of parental leave, they are clearly not the only determinant of the time that parents
stay away from work in order to spend time with their children (see Rossin-Slater 2018, pp. 9–10).
7 Next to affecting children’s health, parental leave might also be associated with maternal health out-
comes (e. g., Guertzgen and Hank 2018).
8 Note that the generosity of parental leave benefits may have a non-negligible impact on family income,
thereby eventually affecting children’s health (e. g. Kuehnle 2014).
9 Carneiro et al. (2015), however, observed a two-percentage-point decline in high school dropout rates
after an extension of parental leave duration and the introduction of paid leave in Norway in 1977.
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found “little long-term effect of family policy regimes on educational achievement
(test score), but a significant correlation between family policy generosity and higher
educational attainment (remaining in school longer).”

Importantly, some studies also point to differential effects caused by, for example,
parental education: Liu and Skans (2010) identified a positive effect of prolonged
parental leave for children of well-educated mothers in Sweden, and Cools et al.
(2015) report that Norwegian children’s school performance improved if their fathers
took paternal leave, especially when they had attained a higher level of education
than the mother had. Another important distinction is made by Rossin-Slater (2018,
p. 15; italics not in the original), who concludes from her review of the literature that
“extensions in existing paid leave policies have had little impact on children’s well-
being, [while] the evidence suggests that the introduction of short paid and unpaid
leave programs can improve children’s short- and long-term outcomes.”

Whereas leave programs foster parental childcare at home, many countries have
also expanded the provision of public daycare for children, and a growing number
of studies investigate the effects of center-based early childhood education and care
programs with regard to children’s school achievements as well as their cognitive and
socio-emotional development (for reviews see Anders 2013; Burger 2010). Cross-
national comparative studies covering a broad range of economically developed so-
cieties point to a generally positive micro-level correlation between attendance of
pre-school institutions and subsequent PIRLS or PISA test scores (Cebolla-Boado
et al. 2017; Schütz 2009). The strength of this association seems to vary by country,
depending on the “structural” quality of preschool education: It tends to be strongest
in contexts with higher spending on pre-primary education per pupil, larger shares
of children attending privately managed pre-primary institutions, as well as higher
relative pay and higher levels of training for pre-primary teachers (Schütz 2009).
Evidence from Anglo-Saxon countries suggests that early childcare is positively as-
sociated with test scores at school entry (e.g., Hansen and Hawkes 2009; Magnuson
et al. 2007), but that this effect tends to dissipate later on (which is consistent with
Spieß et al. 2003, who show that there is no significant relationship between kinder-
garten attendance and children’s later school placement in the German tracking
system). However, even though long-term effects of early educational interventions
may be smaller than initial effects, they can still be substantial—especially for chil-
dren from disadvantaged social backgrounds (e.g., Cebolla-Boado et al. 2017)—if
designed properly (e.g., Barnett 2011).

Reducing child poverty, which has been shown to exert substantial adverse short-
and long-term effects on a variety of life domains (e.g., Duncan et al. 2012), is an-
other major policy concern. Whereas relative child poverty is as low as 5% in Nor-
way, it exceeds 20% in the US—and is higher than overall poverty in most countries
(Smeeding and Thévenot 2016: Fig. 1). Household composition and parents’ labor
market participation have been suggested to play a crucial role among childhood
poverty drivers. Particularly single mothers and their children almost universally
experience elevated risks of poverty. These are highest in the US and substantially
lower in welfare state contexts providing strong public cash support as well as work
support to increase mothers’ labor earnings (e.g., Smeeding and Thévenot 2016;
see also Brady and Burroway 2012). Moreover, when studying child poverty by
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family structure in a set of five liberal welfare states during the 2008 recession,
Rothwell and McEwen (2017) found that children in cohabiting families were less
well protected against market instability than those whose parents were married. The
authors also show that family benefits in the form of income transfers substantially
contribute to reducing poverty among non-married—often fragile—families, whose
risk of being poor is again highest in the US. Finally, Engster and Stensöta (2011,
p. 84) conclude from their study of OECD countries that “dual earner regimes, com-
bining high levels of support for paid parenting leaves and public child care, are
significantly associated with low levels of child poverty.”

A plethora of studies have shown that separation or divorce are associated with
a variety of adverse outcomes for children: Alongside increased poverty risks and
educational disadvantages, there is also evidence of greater psychological and be-
havioral problems, as well as a greater propensity to get divorced themselves in
adulthood (for reviews see Amato 2000; Härkönen et al. 2017). Whereas such rela-
tionships between family disruption and child outcomes are found almost universally,
many studies suggest cross-national variation in the strength of the associations ob-
served. Detrimental effects on children’s school achievements, for example, seem to
be slighter in family policy contexts that balance out resources between single- and
two-parent families (e.g., Hampden-Thompson 2013; Pong et al. 2003).

Moreover, and importantly, child support and custody laws are likely to affect
children’s wellbeing after their parents’ separation or divorce (e.g., Del Boca 2003).
Child support consists of a regular income transfer from the father to the mother
that is often ordered—and legally enforced—because of income disparities between
the parents (e.g., Huang et al. 2003; Stirling and Aldrich 2008). With regard to child
custody, one needs to distinguish between legal (regulating parents’ decision-mak-
ing) and physical (regulating parenting time). Sole physical custody usually results
in a situation where the child lives with one parent only (most often the mother),
thus substantially losing financial and emotional support that was previously pro-
vided by the other parent (most often the father). Even though non-resident fathers
may still contribute to children’s wellbeing (King and Sobolewski 2006), custody
agreements and living arrangements have been shown to have a major impact on
fathers’ involvement in their children’s lives (e.g., Swiss and Le Bourdais 2009).
Several Western countries have thus revised their custody laws in the past decade,
thereby strengthening joint physical custody arrangements that support shared par-
enting after separation or divorce. Whereas the consequences of such an arrangement
(in which the child is supposed to live 35% or more of the time with each parent) are
not yet fully investigated, previous research suggests that the wellbeing of children
in joint physical custody is at least as high as in sole physical custody (for recent
reviews see Baude et al. 2016; Steinbach 2018).

In summary, whereas some studies identify (direct) policy effects on children’s
wellbeing, such effects are far from universal. Whether parental leave, for exam-
ple, affects children’s health or education very much depends on which specific
dimension of the outcome is considered (e.g., infant mortality vs. chronic condi-
tions; educational achievement vs. attainment). With regard to education, children
from disadvantaged social backgrounds appear to be the ones benefiting the most
from early educational interventions, whereas the children of more highly educated
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parents seem to be the main beneficiaries of parental leave extensions. Moreover,
introducing a parental leave program may have a larger impact than extending the
eligibility interval, and the long-term effect of early educational interventions, for
example, may be smaller than their initial effect. Overall, laws and policies fostering
mothers’ and fathers’ active involvement in both parenting and paid work appear to
contribute the most to improving children’s wellbeing.

5 Intergenerational Relations

In contradistinction to the notion of “less family” that has sometimes been used to
describe the main trends in marriage and fertility observed during the second half of
the 20th century (see Sect. 2 and 3 of this review), the “family decline” hypothesis
(Popenoe 1993) has been widely rejected as far as intergenerational relations within
families are concerned. However, despite high levels of solidarity between family
members overall across two or more generations throughout Europe and the US,
we also observe considerable variations across welfare states with regard to both
upward and downward assistance or transfers. In (Western) Europe, for example,
there is a continuum marked by relatively “weak” family ties in the Nordic countries
and relatively “strong” family ties in the Mediterranean ones (e.g., Hank 2009). This
geographical pattern reflects longstanding variations in cultural characteristics, social
norms, and preferences, which are, inter alia, manifested in different policies and
legal obligations to support parents or children in need. In more general terms, these
have sometimes been described along a “familialism/de-familialization” continuum
(see Saraceno and Keck 2010; see also Dykstra 2018).

Requirements to contribute financially to the costs of eldercare for parents (up-
ward intergenerational support) are a prominent and obvious example; see Haber-
kern and Szydlik (2008, 2010) for a detailed discussion. Consistent with the notion
of “de-familialization” (that is, reduced family responsibilities and dependencies),
there are no such obligations in the Scandinavian countries.10 The “familialistic”
Mediterranean countries (as well as many conservative welfare states), however,
provide publicly funded services only if the person in need or his or her close rel-
atives—children or in some cases siblings—cannot afford to bear the costs of care
themselves. Accordingly, eldercare provided by the younger generation of family
members is substantially more common in the latter countries than it is in North-
ern Europe, where professional services are more readily available and their use is
widely accepted. Unfortunately, most countries so far offer only very limited (finan-
cial) support for informal carers, and policies to assess their needs are still at an
early stage, especially in familialistic settings (see Courtin et al. 2014). Moreover,
there are important gender differences in the provision of informal care to elderly
parents, which also vary by welfare state context. Daughters are universally more
likely to provide care to the older generation, but this gender inequality has been
shown to be highest in countries with a high level of intergenerational care, high

10 It goes without saying that a lack of legal obligations to provide support does not rule out high levels of
voluntary intergenerational support or emotional closeness in parent-child relationships.
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public spending on old-age cash benefits, low provision of professional care ser-
vices, high family obligation norms, and a high level of division of labor across
gender lines (Haberkern et al. 2015).

Cross-national differences in the provision of childcare by grandparents (down-
ward intergenerational support) have been suggested to result from the interplay
between female employment and family policies, specifically the provision of pub-
lic daycare for children (e.g., Bordone et al. 2017; Hank and Buber 2009). Whereas
Scandinavian grandparents are more likely than their Southern European counter-
parts to provide grandchild care, the latter are more likely than the former to provide
intensive (that is, regular) childcare. One explanation for this (seemingly counterintu-
itive) pattern is that the high level of regularly provided public childcare in Northern
European countries creates an opportunity structure that fosters maternal employ-
ment, but also requires that grandparents occasionally complement institutional care
(e.g., if the grandchild’s mother needs to work extra hours). In Mediterranean coun-
tries, on the other hand, the lack of public daycare for children inhibits maternal
employment, and there is only limited demand for grandparents to step in because
mothers tend to be full-time carers. If, however, a Mediterranean mother seeks gain-
ful employment, she has to rely on grandparents’ support on a regular basis (Hank
and Buber 2009; also see Di Gessa et al. 2016).

Clearly, cross-national differences in the use of close kin as providers of child-
or eldercare are not driven by legal and structural conditions alone, but also by
cultural factors, especially variations in preferences, attitudes, and norms regarding
the use of formal care services (e.g., Haberkern and Szydlik 2010; Jaapens and
Van Bavel 2012). Moreover, a simple dichotomy distinguishing societies that are
characterized by strong (weak) families and weak (strong) welfare state institutions
does not provide an adequate concept to explain the more complex empirical patterns
that have been observed in recent studies (e.g., Saraceno and Keck 2010). Models
postulating a joint responsibility of welfare states and families in the production
of social services appear as a powerful alternative to previous simplifications. They
allow researchers to transcend (partly ideological) questions such as whether welfare
states crowd out families, asking instead how existing needs can be met in the
most efficient way and in line with people’s own preferences. Motel-Klingebiel
et al. (2005, p. 864) thus argue that in a “situation of ‘mixed responsibilities’, it
is possible for formal and informal support systems to be complementary and to
take on specialised roles.” Along these lines, Igel et al. (2009, p. 220) showed for
example that, in more generous European welfare states, “[p]rofessional providers
take over the more challenging, demanding and essential care of the elderly, whereas
children tend to give voluntary, less intensive, and less onerous help.”

The interplay between welfare state institutions and families becomes even more
complex if the growing shares of non-intact families and non-biological parent–child
relationships are taken into account. Laws regulating child custody or alimony pay-
ments, for example, have been shown to have long-term implications for inter-
generational relations in adulthood: Custody arrangements affect children’s living
arrangements (Cancian et al. 2014) and non-resident fathers’ involvement with chil-
dren (Seltzer 1998), whereas the generosity of alimony payments influences the level
of economic distress in non-intact families (Kreyenfeld and Martin 2011). Specifi-
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cally, Arránz Becker et al. (2013, p. 1133) suggest that more generously provided
welfare state support for children “benefits the generally disadvantaged stepchil-
dren especially, and [...] may make the socioeconomic situation of stepchildren less
conditional on their relationship with the stepparent.” Such institutional effects may
ultimately have long-term direct and indirect implications for a variety of interre-
lated dimensions of (step-)parent–child relationships (see, for example, Steinbach
and Hank 2016).

In summary, the provision of care is an important phenomenon at the intersec-
tion between families and welfare states. Eldercare (that is, upward intergenera-
tional support) is clearly more directly affected by legal regulations and policies
than, for example, the provision of grandchild care (that is, downward intergener-
ational support). In both cases, however, we observe a complementary relationship
of specialized roles that families and welfare states take on in the production of
care. Maintaining this balance will be a challenge in a situation characterized by
population aging, (partial) welfare state retrenchment, changing gender roles, and
increasing family complexities.

6 Conclusion

The aim of this article was to provide an overview of families and their institutional
contexts in Western societies, focusing on the role played by family policies and
legal regulations in union dynamics, fertility, children’s wellbeing, and intergener-
ational relations. This makes the topic of our review a moving target with closely
interrelated parts: Family dynamics are driven by changing institutional opportuni-
ties and constraints, whereas welfare state institutions constantly need to adapt to
the changing needs of “new” family forms (e.g., Vaskovics and Huinink 2016).

The studies covered here provide ample evidence of manifold direct and indi-
rect institutional effects on family-related behaviors and outcomes in a variety of
domains. A general conclusion that we can draw from this research is that family
policy regimes supporting greater gender equality are those under which favorable
outcomes—such as higher fertility or greater child wellbeing—are most likely to
occur. Importantly though, the effects of specific policies are not always as large,
sustainable, or robust as might have been intended or expected beforehand. Evaluat-
ing the effectiveness and efficiency of family policy measures and legal regulations
thus appears to be an important task for future research (e.g., Bonin et al. 2013;
Fichtl et al. 2017).

Whether a pronatalist family policy, for example, has been successful can often
not be properly assessed by simply comparing a population’s total fertility before
and after the introduction of that policy, even when trying to hold other factors
fixed. It may be difficult to actually disentangle the intended or unintended impact
of a specific reform from direct or indirect effects of a country’s general institutional
(“family regime”) set-up and possible parallel changes therein. Moreover, the same
policy might affect individuals’ fertility in different ways, depending on whether we
consider its timing or quantum, first- or higher-order births, marital or non-marital
childbearing. In addition, there might be cross-level interactions between policies
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and individual characteristics, such as education, resulting in differential effects for
various subpopulations. And, eventually, it may be difficult to establish whether
certain legal regulations (e.g., the introduction of “daddy months”) are primarily
a cause or a consequence of changing sociodemographic behaviors (such as fathers’
greater involvement in childrearing).

These methodological challenges, amongst others, call for great caution to be
applied when interpreting the results reported in empirical studies as causal effects.
Some studies investigate, for example, consequences of individuals’ use of parental
leave (and/or the uptake of benefits; e.g., Aassve and Lappegård 2009), whereas
other—econometrically more rigorous—studies account for exogenous changes in
individuals’ eligibility to take paid leave (e.g., Dahl et al. 2016; Dustmann and
Schönberg 2012; Lalive and Zweimüller 2009), thereby avoiding potential selec-
tivity issues. Many of the latter (quasi-experimental) studies apply a regression
discontinuity or differences-in-differences design, exploiting within-country institu-
tional variation over time rather than between-country institutional variation, which
is a common identification strategy in multilevel research.11 Even though multilevel
modeling has nowadays become a standard tool in cross-national comparative re-
search, there is also an increasing awareness of its limitations, resulting from the
necessity of a sufficiently large number of aggregate-level observations in order to
obtain reliable estimates of parameters summarizing country effects (e.g., Bryan and
Jenkins 2016; Schmidt-Catran et al. 2019). Because multilevel analysis is thus not
a panacea, it seems important to further explore the potentials of alternate research
designs for “small n” cross-national studies. “Most similar/most different systems”
designs, for example, are well established in political science (see Anckar 2008),
but have so far rarely been employed in family research (for an application see
Berninger 2013).

Inevitably, our review has several limitations: First, we did not consider any
“non-Western” societies (see the contributions in Hill and Kopp, 2015, Section I,
for overviews of families in African, Asian, and Latin American contexts). Another
“geographical” restriction is that we did not systematically account for potentially
relevant social contexts at sub-national levels of spatial aggregation (e.g., Hank and
Huinink 2015). Second, we exclusively considered institutions manifested in family
policies or family laws. The educational system, however, is an important example
of other kinds of institutional contexts that might also play an important role in
individuals’ demographic behaviors, especially partner choice and family formation
(e.g., Blossfeld and Huinink 1991; Blossfeld and Timm 1997). Third, and finally, it
was beyond the scope of this review to thoroughly incorporate the recent discussion
about the diffusion of gender-egalitarian norms, the ongoing “gender revolution,” and
their interaction with welfare state institutions in shaping changing family behaviors
(see Esping-Andersen and Billari 2015; Goldscheider et al. 2015). This latter issue
in particular deserves adequate attention in future investigations.

Acknowledgements We are grateful for comments by Hans-Jürgen Andreß, Johannes Huinink, and
Michael Wagner.

11 See Table 1 in the Appendix for a technical overview of selected studies cited in this review.
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Abstract Analyzing the relationships between political parties and voters is one of
the central topics of political science. Parties are expected either to be responsive to
the demands of their voters or are presumed to have the power to influence voting
decisions by structuring the political discourse and thereby competition regarding
political issues. These two aspects are covered in the literature by research on the
way parties present themselves and by electoral research, respectively. Focusing on
the latter, this state-of-the-art article reviews how recent publications have analyzed
the impact of party competition (macro level) on vote choice (individual level). It
does so by introducing the most prominent theories of voting and party competition,
summarizing the most recent results and pointing to potential problems for interna-
tional comparisons such as methodological choices and different approaches to the
measurement of party positions.
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Forderungen ihrer Wähler zeigen oder aber die Macht haben, deren Wahlentschei-
dung zu beeinflussen, indem sie den politischen Diskurs und damit den Wettbewerb
um politische Themen strukturieren. Diese beiden Aspekte werden zum einen in
der Parteien-, zum anderen in der Wahlforschung behandelt. Mit Blick auf Letztere
wird in diesem State-of-the-Art-Artikel dargestellt, wie neuere Veröffentlichungen
die Auswirkungen des Parteienwettbewerbs (Makroebene) auf die Wahlentschei-
dung (Individualebene) analysieren. Dies geschieht durch eine Einführung in die
wichtigsten Theorien zur Wahlentscheidung und zum Parteienwettbewerb, auf deren
Grundlage eine Zusammenfassung der Ergebnisse neuerer, quantitativer Studien er-
folgt. Potenzielle Probleme für den internationalen Vergleich werden hierbei ebenso
erörtert wie wichtige methodische Neuerungen und die verschiedenen verfügbaren
Ansätze zur Messung von Parteienpositionen.

Schlüsselwörter Parteiprogrammdaten · Wahlverhalten · Räumliche
Politikmodelle · Themensalienz · Expertenumfragen

1 Introduction

The analysis of electoral behavior is undoubtedly one of the core topics of political
science, since this is where citizens’ political preferences are regularly translated into
the selection of political personnel. More than other forms of political participation,
elections may therefore be regarded as “instruments of democracy” (Powell 2000).
While the individual vote decision depends on a variety of factors, it always takes
place in an electoral context that is limited in time and place. This context includes
not only the electoral system and the system of government (for both see Schmitt-
Beck 2019), but also the party system. Parties are expected either to be responsive to
the demands of their voters, or are presumed to have the power to influence voting
decisions by structuring the political discourse and thereby competition between
parties as to political issues. Focusing on the latter, this state-of-the-art article reviews
how recent publications have analyzed the impact on vote choice that is exerted by
party competition.

Below, we define party competition as institutionally structured interactions, in
which political parties strategically cooperate or battle to gain power (Franzmann
2011, p. 320). As attracting voters is crucial, we will focus on how the two most
prominent theories of party competition—positional and salience theory—are re-
lated to the individual vote choice. We point out that the two major theories make
quite different arguments about how parties behave and interact with each other in
order to attract voters, yet for both, the interaction is based on political issues rather
than on candidates or other non-thematic criteria.1 Most recently, combinations of
positional and salience theory have been successfully applied in analyzing the trans-
forming party competition across Europe. We discuss these innovations as mixed
approaches.

1 This is not to say that non-issue motivations are not relevant to voters. However, as far as the party
competition literature is concerned, parties address voters exclusively via political issues.

K



Party Competition and Vote Choice

Regarding the individual vote decisions, we categorize the encompassing theoret-
ical literature as highly rational theories of spatial voting, competence-based theories
of issue voting, and theories pointing to the role of cleavages, in order to explain
voting patterns. After introducing each of these theories, we summarize the results
of the most recent studies, and point to important aspects for analyzing the effect
of party competition on voters’ choice in an international perspective, including
methodological choices and the measurement of party positions. We have concen-
trated on the theoretical arguments and empirical results of the most recent studies
making international comparisons, using quantitative methods to explain individual
vote choice. This might be the decision for a distinct party family (e.g., radical right
parties), for an incumbent party (in contrast to an opposition party), or for a party
that is closest to the voter’s own position (highly relevant for spatial voting theories).

2 Theories of Vote Choice

Scholarly studies of electoral behavior have a long and lively history, and it is not
our aim to provide an encompassing overview of the literature here (but see Schmitt-
Beck 2019). Rather, we focus on three of the arguably most influential theories of
vote choice: spatial, issue, and cleavage voting. These grand theories have been
especially important in shaping the current contours of electoral studies and are also
the main point of reference for those comparative studies concerning the impact on
individual vote choice that is exerted by party competition.

2.1 Spatial Voting

Spatial voting theory is important among theories of vote choice and candidate pref-
erences (Downs 1957; Enelow and Hinich 1984; Rabinowitz and Macdonald 1989).
It deals with rational choice in the sense that voters’ preferences among parties are
assumed to be representable by a utility function, which suggests that voters have a
preferred position in a predefined issue space. Parties express their positions on the
same issue space, and it is assumed that voters have some information about these
positions. In their general form, spatial voting theories can be expressed for each
political issue (e.g., welfare spending, values, immigration policy, etc.), but voters’
and parties’ positions are usually expressed in terms of left and right, providing
something like a super dimension (Gabel and Huber 2000) by which political po-
sitions can be measured.2 While these assumptions are shared by all spatial voting
theories, they can be further divided into proximity and directional theories, depend-
ing on what the utility function of a voter looks like. The utility of voting for a party
defined by proximity theory is the following:

ui .vi ; pj / D ��
vi � pj

�2

2 Thus, spatial theories are labeled “left–right voting” in Schmitt-Beck (2019).
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where vi is the position of voter i on the left–right ideological scale, ui is his utility,
and pj is the position of party j in question on the same scale. It is easy to see
that the utility of each voter reaches its maximum when the positions of voter i
and party j overlap, i.e., they have the same position in terms of left and right. The
neutral position or the middle of the scale has no specific meaning or importance in
proximity theory. If a voter is on the left of the scale, but the most proximate party
is on the right, the voter will still prefer that party, irrespective of the fact that they
are on different sides. In contrast, directional theory (Rabinowitz and Macdonald
1989) builds on this differentiation so that utility of the voter is defined as:

ui .vi ; pj / D .vi � n/.pj � n/

with n representing the ideological middle, or the point of neutrality between left
and right. In contrast to proximity theory, directional theory uses a two-step rationale
(Westholm 1997). Voters first choose a side—such as for or against an issue or left
vs. right ideology—and select the party that conforms most closely. The choice of
the most extreme party on the same side as the voter will generate the highest utility
for the voter, but if there is no party on the same side, he or she will choose the
party on the other side that is the least extreme.

While both proximity and directional theories have been tested extensively (see
for example Adams et al. 2005; Blais et al. 2001; Kramer and Rattinger 1997; Pierce
1997; Westholm 1997), it is virtually impossible to compare their explanatory power.
The reason for this is that in a considerable number of cases, both theories come to
the same prediction about which party a voter will prefer (Tomz and Van Houweling
2008). Another potential problem for spatial voting theories is the a priori choice of
the dimension on which both voters and parties are located. As electoral competition
is not necessarily unidimensional, the left–right ideological continuum might not
accurately describe the positions held by the majority of the electorate. Also, left
and right might have very different meanings across both time and space, resulting
in potential problems, particularly for international comparisons. Finally, there is
the risk that voters adopt biased judgments about the positions offered by parties,
seeing parties that they like as being closer to their own position rather than parties
that they dislike. We will discuss these potential problems in greater detail later.

2.2 Issue Voting

In contrast to spatial theories, issue voting theories do not see voters and parties
taking up predefined positions. Rather, voters have a certain idea about which issues
are most important to them, e.g., seeing rising inflation as being a more pressing
problem than wage inequality. After ranking issues in that way, they then decide
which party might be most competent in handling these issues and cast their vote
accordingly (Ansolabehere and Iyengar 1994; Petrocik 1996). Assigning competence
to parties relies on the assumption that parties “own” certain issues, e.g., right-wing
parties are seen to be more competent in addressing inflation, while left-wing parties
enjoy greater trust when it comes to addressing wage inequality. According to issue
ownership theory, parties thus have a strong incentive to emphasize issues with
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which they are notionally connected (e.g., Belanger and Meguid 2008; Nadeau et al.
2001; Van der Brug 2004), i.e., to increase their salience but to downplay issues
owned by competing parties. As with spatial theories, issue voting theories inhibit
statements on how political parties should behave in order to address voters.3

Also relevant for issue voting theories is the distinction between positional and
valence issues. Issue ownership theory (Petrocik 1996) was initially developed and
tested for valence issues, i.e., those on which all voters and parties share the same
goal, such as reducing unemployment or fighting crime. Depending on the salience
of unemployment and crime, voters will then support the party they see as most
competent in handling the problem. However, not all issues are valence issues,
and more recent research acknowledges positional issues on which both voters and
parties can disagree (e.g., Belanger and Meguid 2008; Walgrave et al. 2012). While
the relationship between valence and positional issues is still a major gap in the
literature, the classical view of them as contradictory (Stokes 1963, 1992) is not
shared by many recent studies. Linking valence to positional issues, Pardos-Prado
(2012) argues that voters may believe that a party is best equipped to deal with
a given issue because they share the parties’ position on it and further differentiate
between issue goals (which can be consensual) and means to reach the goals (which
can be positional).

Issue voting theories have been developed in response to the low explanatory
power of spatial theories, and argue that it is much easier for voters to decide ques-
tions of issue competence rather than calculating proximities between their own
position and those of the parties (Green and Hobolt 2008). In other words, voters
are expected to care much more about what parties can deliver in terms of ad-
dressing political problems than about calculating proximities. For this reason, we
also discuss here performance voting theories as a sub-type of issue voting theories.
Performance voting studies are based on the idea that voters reward or punish incum-
bents for past behavior and focus on retrospective evaluations of government eco-
nomic performance as important determinants of voting behavior (see, e.g., Fiorina
1981; Miller and Shanks 1996). Central to this literature is the intuition that citizens
sanction incumbents based on their evaluations of a government’s policy record,
especially in the area of economics. To date, a large body of work finds evidence
in support of the performance voting models, demonstrating a strong relationship
between economic performance and incumbent support (Lewis-Beck and Stegmaier
2007). While these economic voting theories are surely the most prominent in the
field of performance studies (see Schmitt-Beck 2019), more recent research also
analyzes how they feature in other policy areas (de Vries and Giger 2014).

2.3 Cleavage Voting

We end our list of the three most important voting theories by discussing the cleav-
age theory of voting. Compared with both spatial and issue voting theories, this one
is surely the least demanding in terms of voter rationality and informational level.

3 Recent findings support the hypothesis that reciprocal effects between the core electorate and their pre-
ferred party lead to the establishment of issue ownerships (Neundorf and Adams 2016).
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Voters are not expected to calculate political distance, nor to judge governments’
performances, but are assumed to support a political party because of its traditional
link to a certain social group defined by long-term social divisions, known as cleav-
ages. Initially developed as a macro-level theory by Lipset and Rokhan (1967), who
differentiated between four traditional cleavages, class and religion are now seen
as by far the most important. The literature on class-based (Evans et al. 1999) and
religious (Norris and Inglehart 2004; Knutsen 2004) voting can thus be seen as sub-
types of cleavage voting theories, and both stress that voters tend to engage in long-
term relationships with political parties (Tóka and Gosselin 2010), and thus follow
a much more stable voting pattern than the other two theories predict.

However, regarding explanatory power, scholars interested in the effects of both
class and religion often report that the ability of these variables to explain voter
choice is declining (Dalton 2002; Dogan 1995; Franklin et al. 1992). It is argued
that long-term changes in the electorate, such as changing labor markets, dein-
dustrialization, or secularization, have eroded group cohesion formed around class
or denomination, thereby reducing their relevance for electoral behavior. However,
other studies demonstrate relatively stable associations between class (Evans et al.
1999), religion (Elff 2007), and vote choice. Furthermore, it has been suggested that
the prevalence of cleavages depends heavily on the strategies adopted by political
parties, which can choose to stick to their traditional electorates or downplay cleav-
ages in order to attract wider electoral groups via a “catch-all” strategy (Achterberg
2006; Evans and Tilley 2012). It is therefore important to note from a theoretical
perspective that cleavage theory—as with spatial and issue voting theories—makes
strong initial assumptions about the weight that individual voters place on party
behavior.

3 Theories of Party Competition

As indicated in the previous section, each of the three dominant theories of vote
choice already makes assumptions about how political parties should act in order
to address voters’ concerns. Thus, parties are seen as crucial to theories of vote
choice, as they define the supply side of electoral competition required to address the
demands of voters. In doing so, they have to take into account the behavior of rival
parties. Theoretically, there are two perspectives, namely positional and salience,
which determine how competition between parties might affect the individual voter’s
decision. Importantly, both are not only distinct theories of vote choice but also
distinct approaches as to how party competition should operate and be measured.
Also, these theories of party competition are connected, and more recent studies
have made several attempts to unify them. For the moment, we introduce positional
and salience theories as distinct theoretical approaches.

3.1 Positional Theory

The idea of the positional theory of party competition is that the policy platform of
any party can be described by its particular position in a predefined political space.
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Parties take distinct positions within this space. Budge (2001) has characterized
positional theory as a “confrontational theory of party competition,” since parties
are assumed to always talk confrontationally on the same issues. In the original
version by Downs (1957), the political space was defined by economic concerns of
a free market vs. a state-oriented economy. Parties can freely take up any position in
this space, but as purely and highly rational vote-seekers, they have a strong incentive
to adapt their position to the given voter distribution. This is a consequence of the
general assumption of parties as vote-seekers: “parties formulate policies in order to
win elections, rather than win elections to formulate policies” (Downs 1957, p. 28).4

According to positional theory, in a two-party system, rational parties have
a strong incentive to locate themselves close to the median voter, dividing the
electorate into two spheres. Competition between parties is then centripetal and
restricted to the middle space (Pappi 2000). The optimal position of parties is far
less straightforward in multi-party systems, as they also have to compete with more
extremist parties. Competition among them might then be centripetal or centrifugal,
i.e., taking place at the extremes of the left–right dimension (Sartori 1976). In any
case, the positioning of parties relative to each other determines the votes that they
can attract (Pappi 2000).

Positional theory is clearly related to spatial voting theory. In fact, both refer to
the initial study of Downs’s Economic Theory of Democracy (1957), in which the
behavior of voters and parties is described in spatial terms. Both theories rely on
the assumption of a very high level of information: parties have to know where
voters are located, and voters have to know which positions parties are taking. Fur-
thermore, voters should be able to discriminate between the positions of parties in
order to calculate and compare distances between their own position and those of all
competing parties—regardless of whether they apply a proximity or directional cal-
culation. Nevertheless, Downs himself had already discussed the role of uncertainty
in party competition that might lead to “irrational” election results and governmental
decision-making (Downs 1957, pp. 77–95).5 The most pressing critique of positional
theories focuses on these assumptions and points to two problems with which voters
might be faced when comparing parties in spatial terms. Both points of criticism are
related to the supply side of electoral competition as provided by parties, and thus
directly concern our definition of party competition.

The first concern is related to the distribution of parties on the left–right scale. In
some cases, these positions might be clearly separable for voters, e.g., when a com-
munist is facing a conservative party in a two-party system. Such separations are
arguably much more difficult in other multi-party settings with many rival parties,
and demand a very high degree of political information; think, for example, of the
Dutch and Israeli systems with more than ten relevant parties. The proxy usually
employed for these supply-side characteristics is party-system polarization, under-
stood as a measure of the spread of parties along the left–right ideological continuum

4 Nowadays, the literature on party behavior sees parties as simultaneous policy-, office-, and vote-seekers
(Strom 1990).
5 A recent study of Ezrow et al. (2014) shows that voters abstain from voting for parties where they are
uncertain as to their position.
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(Dalton 2008). For Sartori (1976), party-system polarization is a measure of ideolog-
ical differentiation. As this polarization is the central variable for positional theory,
we have applied the most commonly used formula, which is basically a variance
formula, following Taylor and Herman (1971):

NX

iD1

�
�
Xi � X

�2

Here, the polarization measure for a party system with N number of parties is
defined by the weight attached to party i given by its relative vote share at the time
of the election observed, π, the left–right weighted mean of the parties’ placement
on the left–right scale Xe̅, and the left–right position of the party on the same scale,
Xi . Previous research shows that in countries with more polarized party systems,
spatial voting theories are a better description of the voter’s preferences (van der
Eijk et al. 2005; Lachat 2008; Pardos-Prado and Dinas 2010; Dalton 2008), because
highly polarized systems make it easier for the individual voter to identify differences
between the parties. However, many empirical studies regarding polarization lack
conceptual clearance. Combining a variance-based polarization measurement with
Sartori’s proposal of simply taking the range between the two extremes of the
relevant parties seems to reveal results of higher validity in empirical studies (Schmitt
and Franzmann 2018).

The second concern with regard to positional theory is that the political offerings
as indicated by the party system polarization formula might not be one dimensional.
Thus, while voters might be able to compare parties on a one-dimensional scale
in terms of left and right, it is much harder, if not impossible, for them to assess
parties with two, three, or even more dimensions. Recent comparative party research
indeed shows that most countries can best be described by a multi-dimensional
political space, including, e.g., an economic dimension and a cultural dimension of
competition (Enyedi and Deegan-Krause 2010; Kitschelt 1994; Kriesi 2010). This
is of limited relevance as long as these single dimensions are parallel, i.e., the
position of a party in one dimension closely resembles its position in the other.
However, if the distinct dimensions are orthogonal to each other, i.e., parties take
very different positions in them, voters might be unable to summarize the positions
into only one super dimension by which they can compare parties. The number of
relevant dimensions is thus crucial for spatial theories to work; more dimensions
mean a potential loss in explanatory power.

3.2 Salience Theory

The second major theory of party competition is salience theory, as originally defined
by Robertson (1976). The theory relies on parties selecting one issue for emphasis
and can be seen as a direct response to positional theory. One of the oldest criticisms
of the Downsian approach was its neglect of non-confrontational issues, i.e., issues
where almost the whole electorate is in agreement, such as fighting unemployment.
Stokes (1963) has labeled these “valence issues,” and salience theory argues that
parties do not compete on them in spatial terms, but rather selectively emphasize such
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issues as their “own,” i.e., the ones they are seen as most competent in addressing.
Taking inflation as an example, right-wing parties are usually seen as more competent
in addressing rising prices and therefore tend to emphasize this issue much more
than left-wing parties, who themselves might highlight questions of social inequality
and refuse to speak about inflation—and vice versa. In this way, parties signal to
voters engaging in issue voting which issues are most important in an election, and
have a strong incentive to emphasize issues that they own but to ignore those owned
by other parties (Budge and Farlie 1978; Budge 2015).

Salience theory does not engage in locating parties (or voters) in a spatial way,
but is interested in measuring the degree to which a party emphasizes a specific
issue relative to others, i.e., how salient this issue is for the party. In orthodox
salience theory, issue salience is not related to an ideological direction. Distinguish-
ing between distinct issues is at the core of salience theory, an approach standing
in sharp contrast to the tendency of summarizing all issues into one single dimen-
sion, as followed by positional theory. Separating electoral competition into distinct
issues, salience theory also seems more compatible with cleavage voting theories,
which rely on the assumption of several underlying political conflicts rather than
on the one-dimensionality of electoral competition. However, compared with posi-
tional theory, salience theory appears as the less self-contained approach because
parties cannot be entirely free to emphasize certain issues, but rather have to react
to the wider socioeconomic context. For example, it will be difficult for a left-wing
party to ignore the issue of rising prices when inflation is at a historic high. In such
a context, voters will expect left-wing parties to say something about inflation, even
if this means that they emphasize an issue that is traditionally owned by right-wing
parties. In contrast to spatial positioning, emphasizing issues depends much more
on contextual effects outside the electoral arena.

4 Measuring Party Competition in Comparative Studies

There is no uncontested gold standard on how to measure parties’ policies and
the emphasis they chose to place on given issues. Each of the dominant meth-
ods—expert surveys, mass surveys, manifestos, computer-assisted text analysis, and
media data—certainly has its own advantages and disadvantages, which have been
discussed in great detail in the comparative party literature (Benoit and Laver 2007;
Budge and Pennings 2007). In the following, we summarize the most important
findings of these debates, especially pointing to problems arising for international
comparisons. We illustrate these problems by focusing on the left-right dichotomy,
which is the standard approach in the literature when it comes to measuring parties’
policy positions.

Expert surveys have been one of the commonest datasets applied to party positions
since the 1980s because they are relatively cheap. Another major advantage of all
expert surveys is the use of standardized and often very detailed questionnaires
monitored by a country’s scientists. As country experts, they usually bring to light
such things as coalition signals, political rhetoric, etc., which are seldom captured
by other methods. At the same time, however, several problems arise from the
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question of how neutral and objective such experts are, as even scientists may have
some sympathy or antipathy for particular political parties which will influence
their judgments. Consequently, the expert survey carried out by Laver and Hunt
(1992), and its successor by Benoit and Laver (2006), include a sympathy score
of each coder for each party, enabling a correction of their judgments. In general,
expert surveys also suffer from not providing an extensive time series. Further, if
it is not the same coder who gathers the information, this could affect reliability.
Fortunately for scholars who are interested in European politics, the Chapel Hill
Expert Survey (CHES) started in 1999 has become the most widely used dataset.
Its quality regarding validity and reliability is permanently controlled, and it has
been updated every four years since 2002. Beginning with 19 countries in 1999, in
2014, CHES provided data for all EU member states plus Turkey, Switzerland, and
Norway. As with the datasets of Laver and Hunt and Benoit and Laver, multiple
policy dimensions are covered. In addition, not only positions but also saliences of
policy domains are estimated.

Another very common source for estimating party positions are mass surveys, for
which respondents are asked to indicate their own position and those of the major
parties on a predefined scale, usually in terms of left and right. The answers are
then summarized in the form of a national mean. While such items can easily be in-
cluded in surveys, this approach is also not without its problems. Most importantly,
individuals might not share a common understanding of the underlying scale, some,
for example, having economic or other cultural leanings when indicating a right- or
left-wing position. Further, country peculiarities might make it difficult to compare
left–right scores between countries and over time—a problem that is also relevant
for expert surveys. Finally, mass surveys often lack salience measurements. Nev-
ertheless, surveys on general elections often at least ask about the most important
problems and comprise extensive batteries of issues.

Perhaps the most important data source for longitudinal cross-country analysis
is the Manifesto Research Group on Political Representation (MARPOR; formerly
the Comparative Manifesto Project, CMP). It follows a strict salience-based ap-
proach, coding so-called quasi-sentences. A quasi-sentence is the smallest unit of
issue emphasis (Budge 2001). Each quasi-sentence is allocated to one of 57 prede-
fined categories belonging to seven main policy dimensions. The data expose what
percentage of a manifesto is devoted to an issue represented by one of the 57 cate-
gories (including one residual category). Thus, these salience scores vary from 0 to
100%. The main advantage of the MARPOR data is their continuous re-codability,
combined with wide coverage in time and space. There is no other dataset going
back to 1945 in almost all Organisation for Economic Co-operation and Develop-
ment (OECD) countries. One of the major disadvantages of MARPOR is that only
predefined categories are covered. The more new issues arise, the less suitable the
codebook becomes for covering current policies. While the MARPOR data come in
the form of issue saliences, there are several ways to generate left-right party posi-
tions from them (e.g., Lowe et al. 2011). The most straightforward is to define some
categories as left or right and then add up their percentages. This is exactly what the
long-established RILE (right–left) scale does. Here, classifying issue categories as
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right or left is derived from Marxist theory, partly inductively and partly deductively
(Budge and Pennings 2007).

MARPOR relies on classical hand coding, but Wordscores (Laver et al. 2003) and
Wordfish6 (Slapin and Proksch 2008) apply algorithms to judge party positions via
computer coding. Wordscores work as a variant of correspondence analysis (Lowe
2008), which is a novel approach to extracting dimensional information from po-
litical texts using computerized content analysis, allocating party statements within
a dictionary-based space in comparison to a reference text. Thus, the reliability and
validity of this approach crucially depends on the chosen reference. Wordfish does
not need such a reference text or a dictionary. It relies on a statistical model of word
counts. Frequencies are used to place documents on a single dimension. Hence, the
reliability and validity of this approach relies on which texts are considered. Data
quality is higher when the results are stable despite changes in the text corpus. No
wide-ranging inter-country comparable dataset exists for either approach.

Another method for determining left–right positions is the analysis of media con-
tent. Notably, inter-country comparisons were conducted by Kriesi et al. (2006). In
order to analyze the changing political scene in Europe from the 1970s onwards, the
analysis of the first paragraph of relevant newspaper articles was examined, coding
sentence by sentence. The aim was to detect relationships between those involved
in politics and political issues (Kriesi et al. 2006, p. 931). The main disadvantage
of this approach (as well as of MARPOR) is its resource-intensive coding process.
Data are available for only limited points in time and for six countries.

While each of the described methods leads to specific problems when applied to
cross-national and longitudinal comparisons, one circumstance that all approaches
have to take into account is that party competition always takes place within a na-
tional context. This means that parties’ positioning as well as the emphasis that
they place on a single issue ask for a place- and time-specific interpretation. Espe-
cially the umbrella terms of “left” and “right” can cover different issues in different
countries. Left can be defined as seeking to change the status quo towards greater
equality, right towards greater inequality or keeping the current state of inequality
(Inglehart 1984). The same issue can therefore have different left–right meanings in
two countries, thus making comparisons difficult. For instance, introducing a very
low minimum wage within a laissez-faire economy might be seen to be a classical
left position, while introducing the same policy within a coordinated economy might
be considered a right position. Such problems of measurement pertain to each of
the methods presented here, and not all approaches allow country- and time-specific
meanings of left and right to be disentangled. The most sophisticated approaches
are available for the MARPOR data, whereas the standard RILE approach is widely
criticized for not considering the country- and time-specific meaning of left and right
(Benoit and Laver 2007). Methods that consider context-specific information reveal
much better results than the standard RILE approach (Gabel and Huber 2000; Franz-
mann 2015). Context sensitivity can be fulfilled by the country- and time-specific

6 A detailed description of the Wordscores approach can be found at: https://www.tcd.ie/Political_Science/
wordscores/index.html. Wordfish’s project website is: http://www.wordfish.org/. Both websites also pro-
vide the program codes ready for application.
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determination of the left–right character of each category (Franzmann and Kaiser
2006), by multi-dimensional scaling (Jahn 2011), bridge observations and Bayesian
factor analysis (Koenig et al. 2013), or Bayesian latent trait models (Elff 2013).
Therefore, because they offer the widest range across time and space, MARPOR
data are still the main authoritative sources to judge party policies when making
international comparisons.

5 Methodological State-of-the-Art

As our summary of articles in the next section will show, recent comparative stud-
ies predominately rely on multilevel models when analyzing the effects of party
competition on the individual vote choice. This use of sophisticated statistical tools
portrays a general trend in electoral research (see Schmitt-Beck 2019), acknowledg-
ing the fact that individual vote choice is entwined in countries, elections, and time.
Indeed, nearly all the studies that we summarize make use of multilevel models, an
approach that is eased by the availability of international comparative survey data,
as well as by the establishment of international expert surveys for measuring party
positions.

Multilevel models (see Schmidt-Catran et al. 2019) may focus on the effects of
contextual variables on the individual dependent variable beyond individual charac-
teristics (random intercept), or may analyze whether the contextual variables affect
associations between individual-level variables (random slope models). Both ap-
proaches are frequently used in research on party competition and vote choice, and
random intercept models are widely applied, especially when modeling the effect
of issue saliences. Besides that, many studies use random slope models to examine
cross-level interaction effects in order to test whether the variables of party compe-
tition moderate the effects of individual-level variables on the dependent variable,
ranging from proximity (spatial theory) to issue preferences and competence per-
ceptions (issue voting), to social group status (cleavage theory). While there is thus
a great deal of variation in the independent variables (as well as possible interactions
between them), the dependent variable in voting studies also shows a great deal of
variation, ranging from party families, incumbent parties, closest parties in terms of
proximity or directional theory, etc. In sum, this makes the comparison of results
between studies quite demanding.

Regarding data structure, the most common way is to see individual voters nested
in elections, which then vary in terms of party competition. However, some studies
also see party choices nested in voters, and the latter in turn nested in elections, as
voters are expected to compare the utility to be gained from each party by compar-
ing several utility functions. Here, the use of so-called propensity-to-vote questions
(PTVs) establishes itself as an alternative to categorical dependent variables—but
this approach is still limited, as most international comparative surveys do not in-
clude these variables.
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6 Recent Findings on the Effects of Party Competition on Vote Choice

The following review is based on the findings of the most recent studies on the ef-
fect(s) of party competition on voter choice published in leading academic journals
between 2010 and 2017.7 Our focus is on studies applying an international compar-
ative perspective and using quantitative methods to explain individual choices. We
therefore excluded the thematically closely related literature on voter–party repre-
sentation, in which aggregated voters’ positions are the independent variable in order
to explain parties’ positional reactions. We also excluded studies solely interested
in electoral turnout (but see Schmitt-Beck 2019), and here focus exclusively on the
choice that voters make between political parties. Our search resulted in 26 articles
fulfilling the criteria. In order to structure our summary, we start by separating the
studies according to the dominant theory of party competition that they apply, begin-
ning with positional theory (studies listed in Table 1). We then discuss this theory’s
effects on the different voting theories before we do the same with salience theory
(studies listed in Table 2). Finally, we take a look at studies interested in the inter-
play of positional and salience theory arguments (“mixed approaches,” see Table 3).
For reasons of space, we were unable to summarize each of the studies listed in the
tables also in the text. We have therefore limited ourselves to those studies that best
illustrate the current state of research on the three party-competition approaches.
These studies are quoted in italics both in the tables and in the text.

6.1 Positional Theory and Vote Choice

Starting with positional theory in the tradition of Downs, we find studies applying
this theory of party competition to each of the three major voting theories. Unsurpris-
ingly, most of these studies are interested in the effects of party system polarization
on spatial voting. The study by Pardos-Prado (2015) represents one of the most
sophisticated approaches by analyzing the vote decision for a (niche) radical right
party compared with an (established) mainstream right party. The author first cal-
culates voter–party proximities on the issue of immigration, which is seen as the
most relevant to the support of radical right parties. He then argues that mainstream
right parties in some countries have been able to draw support from anti-immigrant
voters, while in others these voters have supported the radical right, and points to the
relevance of the dimensionality of party system competition for this pattern. Pardos-
Prado argues that mainstream parties have been more successful in addressing anti-
immigrant concerns when the national issue space is one-dimensional, i.e., when im-
migration concerns are very closely correlated with existing economic and cultural
dimensions of party competition. Using three-level models of vote choice (party-
specific choices are nested within individuals, who are nested within elections), cov-
ering 40 elections in 18 countries, and expert surveys to locate parties’ positions on

7 These are: American Journal of Political Science, American Political Science Review, American Journal
of Sociology, American Sociological Review, Electoral Studies, Comparative Political Studies, European
Journal of Political Research, European Union Politics, Journal of Politics, Kölner Zeitschrift für Soziolo-
gie und Sozialpsychologie, Party Politics, and West European Politics.
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the distinct dimensions, the author models cross-level interaction effects between
the strength of correlation of party positions on three dimensions and immigration-
proximity vote. These models show that mainstream right parties can compete more
successfully with radical right parties when immigration can be assimilated into
existing patterns of competition.

Other studies applying positional theory are more interested in its relevance for
the predictive power of spatial voting theories or their proximity and directional
subtypes. Addressing spatial theories demanding assumptions about voters’ ability
to calculate distances between their own position and those of parties, Singh (2010)
argues that this ability is determined by both party system polarization and the
number of issue dimensions: voters tend to follow a proximity voting logic more
when the party system is polarized, i.e., when the positions of parties are clearly
separable (see also Pardos-Prado and Dinas 2010; Lachat 2008). However, high party
system polarization loses this effect if the number of political dimensions increases,
i.e., when parties hold different positions on distinct dimensions of competition.
Singh shows that issue dimensionality shows very high variation across countries,
the UK being the closest example of a one-dimensional space, but countries such as
Spain and New Zealand following a multi-dimensional logic of party competition.
Calculating multilevel models for 34 countries between 1996 and 2006, and using
mass survey as well as expert survey data to identify party positions, he shows that
if the complexity of an election increases, it becomes more difficult for voters to
decide between parties and, ultimately, to follow a proximity logic (see also Wessels
and Schmitt 2008). This joint effect of the number of parties, their polarization,
and the number of dimensions is highly relevant: “all else [being] equal, the odds
of a person living in New Zealand in 2002, in which political variation was not
unidimensional, voting proximately are only 50% of those of an individual residing
in Australia in 2004, in which politics conformed well to a single dimension” (Singh
2010, p. 433).

Also pointing to the role of party system polarization, Fazekas and Méder (2013)
examine whether this contextual variable impacts on spatial voting in general, and
they look at the relative explanatory power of proximity compared with directional
theory. The authors start from the same assumption as Pardos-Prado (2015), namely
that voters will find it easier to distinguish between the positions of parties in more
polarized systems, increasing the general explanatory power of spatial theories.
However, increased polarization should also lead to an increase in the explanatory
power of directional compared with proximity theories, but only for those cases that
really allow for a discriminatory distinction of the rival theories—this being about
25% in their sample of 27 countries. The reason for this, so the authors argue, lies
in the polarization formula (see above), as this takes not only party positions into
account but also parties’ voting share. If more important parties—usually located
in the middle of the left–right scale—become more extreme, this sharply increases
polarization, leading to very clear choices for voters who follow a directional cal-
culation. At the same time, the distance between the central median voter and each
of the major parties is increased in such a scenario, thus making proximity the-
ory less predictive. The authors hence test for the explanatory power of increased
centripetal party competition, which they assume to drive party system polarization
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more than increased centrifugal competition does. Their multilevel models confirm
these theoretical expectations, i.e., increased party polarization leads to an increase
in the number of voters engaged in spatial voting from 20% (least polarized) to 60%
(most polarized context). While polarization also increases the explanatory power
of directional theory—for those cases that are comparable—directional voting never
outperforms proximity theory, even in highly polarized party systems.

The studies by Gómez-Reino and Llamazares (2013) and Hernández and Kriesi
(2016) apply a positional logic to issue voting theories. Both studies are interested
in the vote choice for niche parties as being issue entrepreneurs, that is parties that
try to introduce a certain issue in order to divide established parties and their voters
over it. Comparing the vote decision for a radical right party in eleven European
countries, Gómez-Reino and Llamazares point to the influence of Euroscepticism
on this decision. They argue that the radical right, alongside its pronounced anti-
immigrant platform, tries to activate Eurosceptic attitudes in order to increase its
electoral support. The authors argue that radical right parties are more successful
in activating Euroscepticism the more they deviate from the mean party position on
European integration. This assumption is tested and supported with mass and expert
survey data on parties’ policy positions using a series of separate OLS and logit
models comparing countries. Hernández and Kriesi (2016) also see that niche parties
are more successful in European parliamentary elections the more they diverge from
the mean of the national party system regarding European integration. The effect
of this positioning is, however, subordinated to the domestic left–right dimension,
as Eurosceptic voters do not support an anti-EU party that ignores their domestic
preferences.

Finally, arguments derived from positional theory of party competition have also
been applied to cleavage voting. Investigating the effects of party system polarization
in the UK, the studies of Evans and Tilley (2012) and Milazzo et al. (2012) report
that the electoral information offered by Labour and the Conservatives is highly cor-
related with the level of class voting over time. Their findings—based on multilevel
(Evans and Tilley 2012) and structural equation models (Milazzo et al. 2012)—sug-
gest that the less polarized the parties’ positions are on the class dimension, the less
we can expect voters’ positions on the class dimension to determine their vote (see
also Achterberg 2006; Elff 2007; Spies 2013 for similar findings in a cross-national
perspective). Both studies operationalize party system polarization on a left–right
dimension, arguing that this is the dominant dimension in the UK party system,
highly related to class conflict. While the decline of class-based voting has usually
been considered a consequence of changes on the demand side of electoral compe-
tition (less unionization, increased individualization, less demand for redistributive
policies, etc.), both studies come to the conclusion that the electoral strategies of the
two major parties are equally relevant to the decline in class-based voting. Milazzo
et al. identify two reasons for this. First, when the distance between Labour and the
Conservatives declines, citizens are less likely to perceive class differences between
the parties, which they see as a necessary condition for class status to impact voter
choice. Secondly, party elites have, in general, fewer incentives to campaign on is-
sues that do not distinguish the party from its opponent(s), since such dimensions
may be of little relevance even to those voters who still perceive party differences.
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6.2 Salience Theory and Vote Choice

We now turn to studies analyzing the impact of salience theory in a cross-national
perspective. We were not able to find any study exclusively applying salience ar-
guments to spatial voting. This is hardly surprising, as spatial voting theories are
closely related to positional theory in the tradition of Downs and therefore measure
party statements in positions rather than issue saliences. In contrast, salience theory
is closely related to issue ownership theories, and we found several studies following
this tradition. One of the clearest examples is the study by Williams (2015), who
analyzes defense issue voting from a cross-national perspective. Defense spending
is not usually considered an area that is relevant to vote choice outside the US. How-
ever, relying on survey data from 26 countries between 1985 and 2006, Williams is
able to show that the more parties emphasize defense spending in their manifestos,
the more voters base their choice on that issue. The rationale behind this is that par-
ties’ first reaction to international crises is to emphasize the need to increase defense
spending. Aware of the international problems, voters listen to these statements and
choose the party most competent to handle them.

The study by Burschner et al. (2015) analyzes the vote choice for a radical right
party in eleven Western European countries, and points to the role of the salience
of immigration and crime in national news media. It is argued on the basis of
issue ownership theory that anti-immigrant parties own both issues, link them, and
closely focus their electoral campaigns on them. Voters are therefore seen to react
to increased issue salience in the core domain of the radical right when national
media also support the view that immigration and crime are important problems that
need to be addressed. Using elaborate and time-intensive hand coding of more than
20,000 news stories in the countries being analyzed, matching these with survey
data from 2009, and applying rare-events logistic regressions, the authors conclude
that the salience of crime and immigration sharply increases the likelihood of voters
choosing a radical right party. This effect is stronger for voters who already show
some sympathy for such parties.

That purely salience-motivated arguments can also be applied to cleavage theories
is shown by Jansen et al. (2012). The authors analyze the influence of religion on
voter choice in the Netherlands from 1971 to 2006. As with class, religious denom-
ination and religiosity are usually seen as a cleavage of declining importance for
individual voters. Demand-side factors such as secularization and individualization
are considered to be the main drivers here. However, the authors argue that party
policy also plays an important role in the decline of the influence of religion. Ap-
plying this top-down perspective to the Netherlands, and borrowing their theoretical
argument from the class voting literature, Jansen et al. make the point that parties
have to activate voters’ religious orientations by emphasizing the salience of reli-
giosity in politics. In particular, this can be done by stressing issues of traditional
morality in manifestos (MARPOR data), which the authors then find to be strongly
correlated with vote choice and denomination. This effect of issue salience is also
much stronger for churchgoers than for other voters, leading the authors to conclude
that religious parties face a tradeoff between binding their traditional supporters to
them and maximizing vote share by de-emphasizing traditional moral values. This
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tradeoff resembles that faced by social democratic parties in terms of class, but the
important point here is that parties can decide between the two options and adapt
their electoral strategies accordingly.

6.3 Mixed Approaches and Vote Choice

We have introduced positional and salience theory as distinct and partly contradictory
theoretical perspectives on party competition. While this is reasonable because of
their distinct assumptions about parties’ behavior, issue dimensionality, and of the
level of information on the side of both parties and voters, there have been several
attempts in the literature during the last decade to unify the approaches. These studies
focus on the interplay of party system polarization and issue salience, arguing, e.g.,
that in order to be regarded as a salient issue by voters, parties should provide
voters with clearly distinguishable positions on a given issue. Rational voters would
otherwise have little reason to cast their vote in a dimension in which parties do not
show any difference, and rational parties would show little interest in emphasizing
issues which do not distinguish them from rival parties. Most recently, the interplay
of positional and salience theory has also been used to analyze the rise of so-called
niche parties (Meguid 2008; Wagner 2012; Zons 2016) or “challenger” (De Vries
and Hobolt 2012), e.g., radical right or radical left parties. Also, the concept of
“issue yield” (De Sio and Franklin 2012) contributes to the further development of
modeling party behavior beyond clear predefined issue dimensions.

Analyzing the vote choice for challenger parties, De Vries and Hobolt (2012)
argue that these new competitors have a strong incentive to manipulate existing pat-
terns of party competition by introducing a new issue dimension, i.e., by increasing
its salience. Differentiating parties between mainstream government, mainstream
opposition, and challenger parties, the authors argue that in particular the latter will
try to engage in this strategy, as they are the losers in the existing dimension(s)
of competition. Faced with the objective of increasing issue salience, challenger
parties then adopt a highly extreme position in the issue dimension that they want
to establish, which is assumed to be a more successful strategy when the other
parties adopt centrist positions. As established parties will react to the new com-
petitor—some will move from the middle towards the challenger’s position and
some away from it—they heighten the public awareness of party differences on new
issues and thereby increase their salience. If voters care about this newly-evolving
issue—along the lines of issue voting theories—both rising salience and polarization
may lead to changes in mass identification on the basis of the new issue dimension,
eventually leading to changing voting behavior. Combining these salience and posi-
tional arguments, De Vries and Hobolt then empirically address them for European
integration as a newly emerging issue dimension. Based on multilevel multinomial
models for 21 Western and Eastern European countries in 2004, they first show that
Eurosceptic voters are more likely to vote for challenger parties. Using time series
cross-section models with challenger parties’ voter shares as the dependent variable,
they then apply expert survey data on both issue salience and the positions of parties
to show that the product of both variables in the dimension of European integration
is significantly correlated with better electoral results for challenger parties. These
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models include 14 Western European countries from 1984 to 2006, and also con-
trol for parties’ positions in the left–right dimension, thereby also addressing the
question of issue-space dimensionality.

Also combining issue salience and polarization arguments, Hobolt and Spoon
(2012) analyze vote switching (compared with national elections) in European Par-
liament elections. Based on multilevel models for 27 countries in 2009, they show
that the degree of politicization of the EU in the domestic arena shapes the ex-
tent to which voters engage in EU-specific proximity voting at the European level.
More specifically, their indicators of the level of politicization are the degree of
party system polarization on the issue of European integration (measured by ex-
pert survey data) and the contentiousness of European integration in the campaign
coverage (based on a coding of more than 50,000 television and newspaper stories
in the weeks prior to the European Parliament election). Hobolt and Spoon argue
that party polarization is a central determinant of the politicization of European
Parliament elections, as only a polarized national party system offers voters real
choices on the issue of European integration; it also increases the salience of Eu-
ropean issues to them. While this should lead voters to cast their vote in European
Parliament elections more on the EU issue, this is further amplified by the national
news content—a salience theory argument. Thus, the authors expect that disagree-
ments between voters and parties over EU issues will play a greater role in voters’
European Parliament choices when the problems associated with European integra-
tion are highlighted in the media during the campaign. Their empirical investigation
supports these theoretical assumptions, but only the interplay of neutral or negative
news campaigning and a high level of party system polarization shows an increase
in EU proximity voting.

The study carried out by Pardos-Prado (2012) addresses the relationship between
valence judgments—i.e., voters’ perceptions of party competence in dealing with
salient issues—and polarization. While it is a common assumption in the literature
that a high salience of valence issues should be associated with a low salience of
positional issues—and therefore low levels of party system polarization—the author
challenges this assumption. Based on multilevel models of 21 countries in 2004, he
finds highly significant cross-level interaction effects between left–right party system
polarization and issue voting based on party competence perceptions in the areas of
unemployment, immigration, and environment protection, areas traditionally seen as
being valence based or positional. These findings question the prevalent view of the
relationship between polarization and valence issue voting, and point to the need to
distinguish conceptually between valence and positional issues, rather than seeing
them as simply contrasting terms. Also, the study makes a strong claim to relate
positional theory to voting theories other than spatial voting.

The perhaps most remarkable theoretical innovation that bridges the divide be-
tween salience and position theory is the concept of the “issue yield” (De Sio and
Franklin 2012). The central idea of issue yield is that parties modulate their is-
sue emphases according to their issue-specific, individual risk–opportunity profile.
Hence, according to this model, concentrating on issues with the highest salience in
a party system is not the most promising strategy for many parties when it comes
to attracting voters. Instead, parties will focus on those issues which unite their core
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voters and, at the same time, are widely supported by the overall electorate. Issue
yield can therefore be defined “as the degree to which an issue allows a party to
overcome the conflict between protection and expansion of electoral support” (De
Sio and Weber 2014, p. 871). In general, the issue-yield model applies the Downsian
rationale in explaining party strategies. However, it does not necessitate the existence
of a predefined left–right policy space. The issue-yield concept considers valence
and position issues as two poles of a continuum in which the parties can define the
character of each issue. Parties are free to choose those bundles of issues that they
think deliver the best risk–opportunity structure (De Sio et al. 2016, p. 485). Ana-
lytically, this model is suitable for application in analyzing party systems without
stable ideological dimensions.

Applying multi-level modeling, De Sio and Franklin (2012) demonstrate how the
issue-yield model is able to better explain the reasons why voters choose a specific
party. Studying the European Parliament elections of 2009 and 2013, the issue-
yield concept enables us to explain why the issue of European integration has been
kept out of party competition by and large, while it was the most important topic
among the electorate (De Sio et al. 2016). Using data from the European Election
Study (EES) and the Chapel Hill Expert Survey (CHES), the authors apply a three-
level model, which sees voter–party combinations on propensities to vote nested in
individuals, and these to be nested in party systems. They show that mainstream
parties avoided talking about European integration since their core electorate was
split on this question, tending to punish the party elite in the case of it taking any
position on this issue.

7 Conclusion

Summarizing our review of the international comparative literature on party compe-
tition and vote choice, we conclude that recent studies still mainly rely on positional
or salience theory when theoretically addressing the role of parties. Regarding the
individual vote decisions, both highly rational theories of spatial voting, compe-
tence-based theories of issue voting, and theories pointing to the role of cleavages
are applied. While positional and salience theory are distinct and partly contradic-
tory, theoretical perspectives on party competition with distinct assumptions about
parties’ behavior, issue dimensionality, and level of information on the side of both
parties and voters, there have been several attempts in the literature during the past
decade to unify the approaches. These studies frequently focus on the interplay be-
tween party system polarization and issue salience—a promising road for further
research.

Regarding methodological issues, the literature shows a highly sophisticated level
of methodological complexity when it comes to modeling voter–party relationships.
However, more serious but rarely discussed potential problems arise from the ob-
jective of measuring party competition. While expert surveys and data provided by
the hand coding of party manifestos are by far the most prominent approaches here,
each presents its own advantages and disadvantages. While we do not want to state
that one approach is superior to the other, we end our review by calling to mind
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that expert surveys and MARPOR data are strongly affiliated to either positional
or salience theory. Therefore, they also entail distinct problems when addressing
the effects of party competition on vote choice in a cross-national perspective, and
especially so where different periods are concerned.

The major challenge for the contemporary study of European party competition
is how to integrate the dynamic of the transforming political landscape. The “old”
catch-all parties are vanishing, or are at least losing their dominant role across
Europe, while populist and left-libertarian cosmopolite parties have become stronger.
The traditional socioeconomic cleavages are in decline, and cultural issues dominate
the agenda. However, this has not yet led to a stable ideological space as it is assumed
in Downsian theory. Rather, especially in Southern Europe, parties select issues
regardless of the ideological camp to which these issues belong. Parties thus freely
combine issues without generating a new common ideological space. Combining
both positional and salience arguments, the issue-yield concept offers a framework
that enables researchers to analyze individual party calculus without making strong
assumptions on the ideological space of a given party system. Hence, it is suitable
to be applied in explaining patterns of dynamically changing party systems, both in
single- (see, e.g., Franzmann et al. 2018) and cross-country studies. Future studies of
party competition and vote choice will have to do even more in order to overcome
the old divide between positional and salience theory. It is only then that those
studies will be able to analyze the causal mechanisms behind the dramatic change
in the European party system landscape.
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B. Meuleman

Mehrebenen-Strukturgleichungsmodelle für ländervergleichende
Forschung

Zusammenfassung Dieser Beitrag konzentriert sich auf ein Modell, das in der
ländervergleichenden Forschung immer mehr an Bedeutung gewinnt, nämlich die
Mehrebenen-Strukturgleichungsmodellierung (MSEM, „multilevel structural equa-
tion modelling“). Ähnlich wie Standard-Mehrebenenmodelle (MLM, „multi-level
models“) unterscheidet dieses Modell zwischen verschiedenen Analyseebenen (z.B.
Personen in Ländern) und berücksichtigt die hierarchische Struktur der länderver-
gleichenden Daten. Bei MSEM werden jedoch latente Variablen in das Mehrebenen-
modell integriert, um die Messqualität nicht direkt beobachteter Konstrukte beurtei-
len zu können. So ist MSEM eine Synthese aus Strukturgleichungsmodellen (SEM
„structural equation models“) und MLM, die das Beste aus beiden Welten ver-
eint. Der MSEM-Ansatz ermöglicht Mediationsanalysen in Mehrebenendaten und
die Modellierung von Outcomes auf der Makroebene und kann daher sehr viel
besser das Badewannenmodell von Coleman abbilden. In diesem Beitrag wird der
statistische und konzeptionelle Hintergrund von MSEM auf formale, aber leicht
zugängliche Weise dargestellt. Es werden Anwendungen von MSEM erörtert, die
für ländervergleichende Forschung besonders nützlich sind, nämlich die konfirmato-
rische Mehrebenen-Faktorenanalyse, Mehrebenen-Mediationsmodelle und Modelle
für Outcomes auf der Makroebene. Schritt für Schritt wird anhand eines didaktischen
Beispiels erläutert und veranschaulicht, wie MSEM für angewandte Forschung ein-
gesetzt werden kann.

Schlüsselwörter Konfirmatorische Mehrebenen-Faktorenanalyse ·
Mehrebenenmediation · Colemans Badewanne · Outcomes auf der Makroebene ·
Isomorphismus der Messung

1 Introduction

Cross-national comparative research (CNCR) is flourishing in various domains of
social science thanks to increasing data availability. This is hardly surprising, as
comparative approaches have proven to be very effective for investigating the inter-
play between macro and micro phenomena. Nowadays, quantitative comparativists
have a wide range of statistical tools at their disposal (Van de Vijver and Leung 1997;
Davidov et al. 2018). Multilevel regression (MLM) has become the method of choice
since the 2000s to analyze the hierarchical nature of cross-national datasets and to
investigate how contextual factors shape individuals’ values, opinions, or behavior
(Schmidt-Catran et al. 2019). An alternative approach in CNCR takes structural
equation models (SEM) as a point of departure, and places a stronger emphasis on
evaluating the validity, reliability, and comparability of measurement instruments
(Cieciuch et al. 2019; Davidov et al. 2014).

The rising popularity of CNCR, coupled with the increasing availability of cross-
national datasets, has spurred a search for new analytical techniques that are suited
to analyze cross-national data in all its complexity. This contribution focuses on
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a model that is gaining currency in cross-national research, namely multilevel struc-
tural equation modeling (MSEM; Muthén 1989, 1994; Mehta and Neale 2005).
MSEM is an attractive strategy because it incorporates a latent-variable approach
into the multilevel framework (Skrondal and Rabe-Hesketh 2004). As such, MSEM
is a synthesis of SEM and MLM that combines the best of both worlds. On the
one hand, the multilevel nature of MSEM makes it possible to distinguish between
various levels of analysis, and to study the connection between macro- and micro-
level variables. On the other hand, the SEM aspect facilitates testing assumptions
about the measurement of constructs and specifying more complex causal chains.

This contribution discusses applications of MSEM for cross-national research.
First, the paper reviews the opportunities this approach offers to answer comparative
research questions. Next, the statistical background of the MSEM is presented in
a formal but accessible manner. Subsequently, the paper zooms in on specific types of
MSEM that are particularly useful for CNCR, namely two-level confirmatory factor
analysis (CFA), multilevel mediation models, and models for group-level outcomes.
Finally, the paper presents a practical step-by-step strategy on how MSEM can be
used for applied research, and illustrates this procedure by means of a didactical
example.

2 Advantages of MSEM for CNCR

2.1 A More Accurate Representation of the Bathtub Model

Cross-national survey research can be used to address several types of research
questions (for a typology, see Billiet and Meuleman 2014; see also Andreß et al.
2019). Probably the most basic application of CNCR consists of testing the extent
to which relationships between individual-level variables can be generalized across
countries. The most interesting applications of CNCR, however, exploit the fact
that cross-national survey data is characterized by various levels of analysis, as
it contains information on individuals (the micro-level) that are clustered within
particular territorial units (e.g., countries, the macro-level). Relationships between
micro and macro level variables are often understood in terms of James Coleman’s
(1990) “bathtub” or “boat” model (see Fig. 1). This model stipulates that macro-
level phenomena are not directly linked to one another, but instead presuppose
individuals’ agency (Mills et al. 2006). To understand macro-level relationships, it
is paramount to uncover the underlying theoretical mechanisms at the micro level
(Hedström and Swedberg 1996; see also Kroneberg 2019). In concrete terms, this
requires the specification of (1) a situational mechanism detailing how contexts
constrain individuals’ perceptions and preferences (macro-micro link); (2) an action
formation mechanism explaining how these dispositions lead to individual behavior
(micro-micro link); and (3) a transformational mechanism specifying how individual
behavior is aggregated to macro-level change (Hedström and Ylikoski 2010).

Take for example the oft-studied impact of economic context on the occurrence
of revolutions (i. e., two macro-level phenomena). According to Coleman’s method-
ological individualism, poor economic conditions cannot set off a revolution au-
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Macro-level var. X
Economic condi�ons

Macro-level var. Y
Revolu�on

Micro-level var. X
Frustra�on

Micro-level var. Y
Protest behaviour

Macro-level rela�onship

Ac�on-forma�on
mechanisms

Fig. 1 Illustration of Coleman’s bathtub model for the relationship between economic context and revo-
lution. Author’s own work. var. variable

tomatically, but require intentions, choices, and behavior on the part of individual
agents. Demarest et al. (n.d.) argue that unfavorable economic conditions (macro-
level X) frustrate the aspirations of individual citizens (situational mechanism),
which in turn stimulates protest behavior (action formation mechanism). Under
the right conditions, individual protest behavior can be mobilized and aggregated to
overthrow the current political power (transformational mechanism).

Understanding social change and macro-level phenomena thus requires a careful
investigation of the interplay between individual and contextual variables. In theory,
cross-national data—with its various levels of analysis—offers good opportunities
to do so. In practice, however, tests of the full bathtub model are extremely rare.
CNCR typically uses MLM to investigate how a combination of country-level and
individual-level variables affects a particular individual-level dependent variable.
This reduces the ingenuity of Coleman’s bathtub in two important ways at least.
First, the focus in the field of CNCR has been almost exclusively on individual-
level dependent variables. While macro-level outcomes constitute the endpoint of the
bathtub model, they have been modeled only rarely beyond simple aggregate analysis
(Kittel 2006; Andreß et al. 2019). This bias towards individual-level outcomes is
not so much driven by a lack of interest in country-level variables—the genesis
of specific policies and legislation, institutional arrangements, or collective action,
are of prime concern for social scientists. Rather, this pattern is due to the fact
that the standard MLM—the standard statistical tool in CNCR—is not equipped to
deal with the technical difficulties of modeling macro-level outcomes (Croon and
Van Veldhoven 2007). Second, current research only rarely estimates the mediation
relationships that are implied by the bathtub model. Assessing the mediation model
in a multilevel setting can yield highly relevant information, but again involves
additional statistical issues that are not taken into account by the standard MLM
approach.

In summary, while Coleman’s bathtub is often used to underpin the causal rela-
tionships in CNCR, in practice this model is only tested very partially. A crucial
advantage of the MSEM approach is that, in contrast to the more popular MLM,
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it does permit the full set of situational, action formation, and transformational
mechanisms to be tested. By specifying latent variables, MSEM is able to model
macro-level outcomes without inducing the biases that are associated with simple
aggregation (Becker et al. 2018). Furthermore, MSEM offers a flexible framework
that makes it possible to assess multilevel mediation (Preacher et al. 2010). MSEM
offers interesting opportunities to estimate direct as well as indirect effects between
combinations of micro and macro variables.

2.2 Taking Measurement Error Seriously

In his 1979 address as president of the American Sociological Association, Blalock
(1979) identified measurement problems as one of the major obstacles to progress
in the social sciences. This statement still rings true four decades on. The validity
and reliability of measurements is an issue of crucial importance for any survey.
However, the sheer complexity of collecting cross-national survey data (Harkness
et al. 2003, 2010) brings along additional challenges for measurement. Comparative
survey research hinges crucially on the assumption that measurements are compara-
ble or equivalent (Davidov et al. 2014). Respondents in international surveys were
socialized in different cultural backgrounds, speak different languages, and have
culture-specific understandings of certain ideas and concepts. There is no guarantee
that survey measurements travel successfully across national and cultural borders
(Jowell et al. 2007). As a result, the validity and reliability of comparisons of survey
measurements is of great potential concern. Comparative researchers have increas-
ingly acknowledged the importance of the comparability of measurements in recent
years (Davidov et al. 2014; Cieciuch et al. 2019).

Yet the popular MLM approach does not include a measurement paradigm. MLM
is exclusively focused on structural relations between variables, irrespective of how
these variables are measured. Operationalization is seen as a separate process de-
tached from substantive analysis, and the quality of measurement is seen as an
independent step preceding the actual model estimation. This separation between
measurement and structural models is unfortunate because it makes it difficult to
take the presence of measurement errors into account, and this can introduce sub-
stantial bias into the results (Saris 1998).

The latent-variable approach of MSEM, by contrast, takes as a point of departure
the fact that certain abstract and complex concepts cannot be measured in a di-
rect and error-free manner. Instead, multiple fallible indicators are used to represent
such concepts. As is the case in regular SEMs, the variance of the indicators is
split up into unique variance (measurement error) and the common variance shared
between the indicators (capturing the underlying concept). MSEM facilitates mod-
eling the measurement relationships between indicators and latent variables at the
same time as modeling structural relationships. As such, MSEM makes it possible
to estimate relationships between concepts while controlling for measurement error.
Recent studies (Cieciuch et al. 2019; Davidov et al. 2012; Jak et al. 2013) have
furthermore illustrated how the MSEM framework can be used to assess the cross-
national comparability of measurements.
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3 MSEM: Statistical Background and Conceptual Logic

3.1 Point of Departure: SEM

As was mentioned above, MSEM extends the SEM approach by adding a multilevel
component. The SEM framework is a good point of departure from which to explain
the logic of MSEM (Bollen 1989). SEM basically attempts to model the covariance
and mean structures of multivariate data as well as possible. SEM identifies a set
of parameters that reproduces the observed data structures in the most accurate way
possible. A typical feature of SEM is that besides the observed or manifest variables,
latent or unobserved variables can also be defined. As a result, an SEM can include
measurement models estimating the relationships between manifest indicators and
latent concepts—also known as CFA—as well as the structural relationships of
interest. Take for example the model depicted in Fig. 2. This model contains two
latent constructs (the �’s) that are measured by three manifest indicators each (the
Y’s). The measurement model can be formally written as:

Yi D νC Λ�i C "i (1)

where subscript i refers to the individual cases. In Eq. 1, Yi is a vector of observed
responses on the indicators. These responses are modeled as a function of latent
variables �i , with matrix ƒ containing the regression weights or factor loadings.
In this measurement model, vector � contains the intercepts, while "i refers to the
residuals or measurement errors.

The appealing feature of SEM is that the model can simultaneously estimate
explanation models for the latent concepts. Figure 2 specifies structural relationships
between exogenous variables (the X’s) and the endogenous latent variables. In formal
notation, this structural model equals:

�i D ’ C B�i C �Xi C �i (2)

where B is a matrix containing the effects among latent variables, and � the direct
effects of the X’s on the latent variables. In this regression equation, ’ refers to the
intercepts and �i to the residuals (unexplained part) of the endogenous variables.

Fig. 2 Example of a single-
level Structural Euqation Model
(SEM). Author’s own work Y4 Y5 Y6

η2

Y1 Y2 Y3

η1

X1

b21

γ21

γ11

ζ1 ζ2

ε1 ε2 ε3 ε4 ε5 ε6

λ1 λ2 λ3 λ4 λ5 λ6
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Every set of estimates for the measurement and structural parameters implies
a particular covariance matrix (†) and mean structure. The most suitable set of
parameters is determined by minimizing the statistical distance between the observed
means and covariances on one hand, and the model-implied means and covariances
on the other. An attractive feature of SEM is that several indices exist to evaluate how
successful the model is in replicating the observed data structure, such as the root
mean squared error of approximation (RMSEA), the comparative fit index (CFI), the
Tucker–Lewis index (TLI), or the standardized root mean square residual (SRMR;
Hu and Bentler 1999).

3.2 Decomposition of Covariance Structures

Conceptually, the addition of a multilevel component to the SEM framework can
be approached from two different perspectives, each of which draws on different
strands of statistical literature (Muthén 1994, pp. 376–377). A first perspective,
rooted in sampling theory, refers to the clustered nature of cross-national samples.
The standard SEM assumes that the individual errors are distributed independently
and identically. This implies that the expected covariance between the residuals for
two individual observations should equal zero. Cross-national data clearly violates
this assumption of independence, as individuals are clustered within countries (see
also Schmidt-Catran et al. 2019). Two individuals living within the same country
are expected to be more similar than persons coming from different countries, and
the model should reflect this clustered structure. Second, the perspective of random
coefficients stresses that certain parameters of interest—such as intercepts (random
intercepts) or slopes (random slopes)—might vary across subgroups in the total
sample.

Statistically speaking, the point of departure of MSEM is a population of i individ-
uals that are hierarchically nested within g groups (in the case of CNCR: countries).
The observed scores can be decomposed orthogonally1 into a group or between
component (i. e., the group average), and an individual or within component (i. e.,
the deviation from that group average):

yig D yg C .yig � yg / (3)

Based on this decomposition, the total covariance structure can be split into two
covariance matrices:

†T D †B C †W (4)

The within covariance structure, †W summarizes how the individual compo-
nents are related. The between covariance structure †B describes how the group-
level components of the variables covary. Note that decomposition is analogous to
how MLM decomposes the dependent variable into individual and country level

1 Orthogonally means here that the variance components at both levels are independent, i. e., they are not
correlated. As a result, a clear-cut separation between the two levels is possible.

K



B. Meuleman

variation. In MSEM, however, all individual-level predictors involved in the analy-
sis are decomposed as well, which boils down to the group-mean centering of these
individual-level predictors (Schmidt-Catran et al. 2019). By default, MSEM thus es-
timates separate effects for the within- and between-level components of individual
variables. This has important repercussions for interpretation: The within-level ef-
fects should always be interpreted in terms of differences between individuals within
groups.

3.3 Adding a Multilevel Component

Rather than analyzing a single covariance structure, MSEM aims to simultaneously
model separate covariance structures for the two levels. MSEM formulates within
and between models to reproduce the within and between data structures, respec-
tively (Muthén 1994; Mehta and Neale 2005; Rabe-Hesketh et al. 2012). Figure 3
represents a multilevel extension of the single-level SEM depicted in Fig. 2. At the
within level, the measurement model is:

Yig D �g C ƒW �ig C "Wig (5)

YW1 YW2 YW3

ηW1

XW1

γW21

γW11

ζW1

εW1 εW2 εW3

λW1 λW2 λW3

YW4 YW5 YW6

ηW2

ζW2

εW4 εW5 εW6

λW4 λW5 λW6

bW21

YB1 YB2 YB3

ηB1

εB1 εB2 εB3

YB4 YB5 YB6

ηB2

εB4 εB5 εB6

Z

XB1

ζB1 ζB2

λB1 λB2 λB3 λB4 λB5 λB6

γB21
γB11

γB12 bB21

between

within

Fig. 3 Example of a two-level Structural Equation Model (SEM). Author’s own work
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Note that, contrary to Eq. 1, the subscript for response vector Y contains the
letters i and g, referring to individuals clustered within groups. These responses
are a function of within-level latent variables �ig , and the within factor loadings
ƒW capture the strength of the within-level measurement relations. The multilevel
aspect is further incorporated by the fact that the item intercepts �g are not constant
but vary across groups (hence the subscript g). In other words, this MSEM con-
tains six random intercepts—one for every observed indicator. Consistent with the
graphical notation used in the Mplus users’ guide (Muthén and Muthén 1998–2017),
Fig. 3 depicts random coefficients by means of a black dot. The random intercept
variances constitute latent variables in the between model (and for that reason, the
indicators are depicted as circles rather than rectangles in the between model). At
the between level, the random intercepts are modeled as a function of between-level
latent variables �g :

�g D ¤ C ƒB�g C "Bg (6)

where ¤ is a vector with fixed (grand) intercepts, ƒB contains the between factor
loadings, and "Bg refers to the group-level residuals of the indicators.

Regarding the structural part of the model, at the within level as well as at the
between level, the latent variables are regressed on predictors—similarly to those in
Eq. 2. The within structural model equals:

�ig D ˛W C BW �ig C �W Xig C �Wig (7)

For the between level, the structural model is:

�g D ˛B C BB�g C �BXg C �Bg (8)

In these equations, BW and BB refer to the effects among the endogenous vari-
ables at the within and between levels. �W and �B contain the direct effects of
exogenous within and between predictors. In the model in Fig. 3, the only exoge-
nous predictor at the within level is the group mean-centered component of variable
X1, that is XW1. At the between level, the group component XB1, as well as contextual
variable Z, serve as predictors.

This example makes it clear that MSEMs contain within-level parameters that
describe the structure of within-group variables (thus, differences between individu-
als within groups), while the between-level parameters describe relationships among
between variables (that is, group averages of individual variables as well as coun-
try-level variables). The within parameters reproduce within covariance structure
†W , while the between parameters imply covariance structure †B . To determine
the optimal set of parameters, the discrepancy between, on the one hand, model-
implied †B and the observed between covariance structure SB, and on the other hand
model-implied †W and the so-called observed pooled-within covariance matrix SW

is minimized. This pooled-within covariance matrix constitutes a weighted average
of the within structures that are observed in each of the groups. By default, max-
imum likelihood-based estimation procedures are used to estimate the parameters
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(Muthén 1994). Similar to the case of traditional SEM, a wide range of fit indices
is available to evaluate how closely the model-implied covariances fit the observed
data structures.

Figure 3 obviously shows only one MSEM out of a wide range of possibilities
(for a more general presentation of the MSEM framework, see du Toit and du Toit
2008; Rabe-Hesketh et al. 2004; Mehta and Neale 2005). The model can be further
extended, for example, by including additional random components. In principle,
each of the parameters in the within model can be allowed to vary across groups,
and can be included as a random coefficient. Every additional random component
results in a new latent variable at the between level, representing the country-level
variation of a within parameter.

4 Useful Applications of MSEM for CNCR

Sect. 3 made it clear that the MSEM approach consists of a wide variety of possible
applications. Some of these models are of particular relevance for cross-national re-
search. This section presents three such models—namely multilevel CFA (MCFA),
multilevel mediation models, and models for group-level outcomes—in greater de-
tail. In doing so, the general logic of the MSEM approach will be further clarified.

4.1 Multilevel Confirmatory Factor Analysis (MCFA)

4.1.1 The MCFA Model

Multilevel CFA (MCFA) is essentially the part of the MSEM focusing on how latent
constructs are measured by multiple observed indicators. Conventional single-level
CFA aims to explain the covariances among observed indicators Y by assuming
that the indicators reflect a smaller number of latent variables � (Bollen 1989; see
Eq. 1). Following the general logic set out in the previous section, this model can
be extended to a two-level CFA (or even a three-level CFA, see Jak 2014). MCFA
takes into account that individual observations (i) are not independent, but instead
are clustered in groups (g). MCFA makes a distinction between the individual and
country levels, and formulates a separate measurement model for both levels (see
Eqs. 5 and 6). By substituting Eq. 6 into 5, we obtain the full two-level CFA model
in reduced form:

yig D ¤ C ƒW �ig C ƒB�g C "Wig C "Bj (9)

The variables and parameters at both levels should be distinguished conceptually
because they tell different stories about the data structure. The within latent variables
�ig capture how individual features vary within countries, and therefore refer to the
scores of individuals on the latent variables. The within factor loadings ƒW are
parameters of prime interest as they reflect measurement quality at the individual
level. These factor loadings reflect how the within components of the indicators
change when a particular latent variable at the within level increases by one unit.
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The within residual variances indicate how much random measurement error is
present in the within level indicators. The between level, conversely, is completely
geared towards explaining aggregate data patterns at the country level. The between
latent variables �g explain the covariances between the country averages of the
indicators—that is, the random intercepts of the indicators. The between-level latent
variables therefore reveal the position of countries rather than individuals on the
latent constructs. Note that the factor structure is identical across levels in this
example. As Sect. 4.1.3 will demonstrate, however, this is not necessarily the case.
The between factor loadings and residual variances are indicative of the quality of
the measurement process at the between level. Importantly, the measurement quality
can diverge across levels (see below). Most of the random measurement errors in
cross-national surveys take place at the individual level (after all, it is individual
respondents who complete questionnaires), while estimates at the country level are
quite reliable. As a result, the amount of within residual variance generally exceeds
the between error variances by far. Finally, the vector of grand item intercepts—¤ in
Eq. 9—refers to the expected value for the observed indicators, conditional on the
within and between latent constructs being equal to zero. If the latent constructs are
standardized (and thus have mean zero), these grand intercepts equal the expected
response for the average respondent in the average country, and thus reproduce the
observed item means.

The two-level CFA reproduces the within covariance matrix †W and the between
covariance matrix †B as shown below (Muthén 1994, p. 382):

†B D ƒB‰Bƒ0
B C ‚B (10)

†W D ƒW ‰W ƒ0
W C ‚W (11)

where ‰B and ‰W denote variance–covariance matrices of the latent factors at the
between and within levels, respectively, ‚B and ‚W are diagonal matrices with
between- and within-level residual variances. These equations make the variance
decomposition into a within and between component very explicit. Thus, MCFA not
only decomposes the observed items into a within and a between component, but
also makes it possible to contrast the variance components of the latent variables
across levels. Muthén (1991, p. 345) shows how for each latent construct the “true
intraclass correlation coefficient” (ICC) can be determined by dividing the between
variance of a latent variable by its total variance (i. e., the sum of between and within
variance). This latent ICC estimates the amount of variation of a concept located
at the country level, controlling for random measurement error. Given that most
of the error is generally located at the individual level, the latent ICCs are usually
considerably higher than the ICCs of the separate items.

4.1.2 Cross-National Measurement Equivalence from a Multilevel Perspective

More recently, various studies have shown how MCFA can be exploited to gain
additional insights into the comparability of measurements, either across countries
or across levels. In the field of CNCR, the issue of comparability of measurements
across different countries has become increasingly acknowledged (Davidov et al.
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2014). Because comparative surveys are fielded in a variety of countries with dif-
ferent linguistic and cultural contexts, the comparability of measurements is not
guaranteed, but should be tested. Multigroup CFA (MGCFA) has become the tech-
nique of choice to do so (Steenkamp and Baumgartner 1998; Vandenberg and Lance
2000). Basically, the MGCFA approach estimates a separate measurement model
per group (in the case of CNCR: country), and subsequently evaluates the similarity
of the measurement models across groups. Three levels of measurement equivalence
are usually distinguished within the MGCFA framework: (1) Configural equivalence
implies that factor structures are equal across groups and guarantees that construct
bias is absent (van de Vijver 1998); (2) Metric equivalence requires that factor
loadings be equal, and guarantees the equality of scale intervals of the latent vari-
able; (3) Scalar equivalence additionally assumes equality of item intercepts and is
a precondition for comparing latent means (see Cieciuch et al. 2019).

These levels of cross-national measurement equivalence can also be approached
from a multilevel perspective (Jak et al. 2013, 2014; Davidov et al. 2012). To make
this point clear, it is necessary to highlight some differences and similarities between
the two approaches. In the multi-group model, a separate variance–covariance matrix
is calculated per group. By consequence, MGCFA models within-group covariance
structures, and discards all between-group relationships. MCFA models differences
between individuals within groups in the within part of the model, but takes a differ-
ent approach to within-group covariances. Rather than modeling a separate within-
matrix per group, a single pooled-within variance–covariance matrix (†W ) is ana-
lyzed. Importantly, this pooling operation assumes that the within-level covariance
structures are similar across groups. The assumption of equal covariance structures
implies that within-level factor structures are also equal and, by consequence, that
measurements are configurally equivalent. The assumption of configural equivalence
is thus a blind spot for the MCFA model: Even if cross-group differences in a within-
level factor structure were present in the data, they would become intractable by
pooling the within structures.

A similar argument can be made for metric equivalence. MCFA estimates a single
set of within-group factor loadings that hold for all countries in order to reproduce the
pooled-within covariances. As a result, the model assumes that within-level factor
loadings are equal across groups (i. e., metric equivalence). However, a random
coefficient can be added to the standard MCFA model to discard the hypothesis of
metric equivalence. By adding a random slope for one or more factor loadings, the
strength of indicators can vary across groups. As a result, the model incorporates
deviations from metric equivalence (Asparouhov and Muthén 2012; Meuleman and
Schlüter 2018).

Scalar equivalence is evaluated in MCFA by assessing the between-level residual
variances (Jak et al. 2013; Davidov et al. 2012). These residuals contain the cross-
national deviations in item intercepts that are not captured by the between-level
latent variable, and are thus unique for one particular item. Non-zero between-level
errors indicate that the group average deviates from what can be expected from
the mean of the between-level latent variable (Davidov et al. 2012, p. 563), and
that a particular item functions differently across groups. In other words, MCFA can
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detect deviations from scalar equivalence by testing whether between-level residuals
differ from zero.

Probably the most appealing feature of the multilevel approach is that MCFA
cannot only be used to detect deviations from equivalence, but also offers opportu-
nities to explain measurement equivalence by means of contextual variables. This
feature derives directly from the fact that the multilevel approach models inequiv-
alence as random coefficients (random factor loadings for metric equivalence and
random intercepts in the case of scalar equivalence). These random coefficients fig-
ure as unexplained variance in the between model. This conceptualization opens
the door to attempts to gain a deeper insight into the processes leading to mea-
surement inequivalence. Meuleman and Schlüter (2018), for example, use MCFA
to assess the metric equivalence of the ISSP scale measuring citizenship concep-
tions. Using a random loading model, they find substantial cross-national variance
for the factor loading of the item stating that “To have been born in [COUNTRY]”
is an important precondition to be considered as a “true citizen”. Interestingly, this
random loading variance is partly explained by the percentage of immigrants in the
country, indicating that the item becomes more discriminatory in high-immigration
contexts. Analyzing universalist values, Davidov et al. (2012) similarly showed how
the human development index (HDI) can explain cross-country differences in the
random intercept of an item measuring the importance of the environment. People
in less developed countries react more sensitively to this item, and consequently the
item’s origin (intercept) is higher than in countries with higher levels of HDI. Both
examples illustrate how MCFA can yield useful information to interpret the source
of measurement bias in CNCR.

4.1.3 Using MCFA to Test Isomorphism

Besides comparisons of measurements across countries, the multilevel structure of
cross-national data also facilitates comparisons across levels (individual vs. coun-
try level). Yet, while the importance of the comparability of measures is widely
acknowledged, this is less the case for cross-level comparability (also referred to
as isomorphism; Fontaine 2008; Fontaine and Fischer 2010; Ruelens et al. 2018).
Cross-group and cross-level equivalence are conceptually and operationally two very
different issues, with diverging consequences for comparability. While cross-group
equivalence refers to the structural equivalence of a construct at the individual level
in each of the cultural groups, isomorphism relates to the similarity of the within and
between measurement models. Multilevel studies often aggregate constructs mea-
sured at the individual level to draw inferences at the country level, but rarely discuss
whether such cross-level generalizations are justified. Nevertheless, isomorphism is
a necessary condition for drawing valid conclusions that involve generalizations
across levels (Ruelens et al. 2018), as is done in the classical MLM approach.

Isomorphism implies in concrete terms that the associations between indicators
and latent constructs at the individual level (thus within countries) are similar to
the associations between indicators and latent constructs at the country level (i. e.,
between countries). For obvious reasons, MCFA offers good opportunities to test
isomorphism. Similar to the hierarchically ordered levels of cross-group measure-
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Fig. 4 Isomorphism in two-level CFA models. a configural isomorphism, b configural non-isomorphism.
Author’s own work

ment equivalence, the literature distinguishes between various levels of isomorphism
(Tay et al. 2014; Ruelens et al. 2018) – see Fig. 4. First, when the dimensionality
of factor structures is identical across levels, one can conclude that configural iso-
morphism holds. This implies that the items exhibit the same configuration of factor
loadings between the latent construct and the indicators at the individual and at
the country level of analysis. In formal terms, configural isomorphism is tested by
specifying identical within and between measurement models in an MCFA:

H0 W pattern .ƒW / D pattern .ƒB/ (12)

As a consequence, the constructs under study have, qualitatively speaking, the
same meaning at the individual and country levels. Quantitative comparisons, how-
ever, require that the latent constructs be measured on an identical scale, which
demands factor loadings to be identical across levels (Dyer et al. 2005). This level
of isomorphism is termed metric isomorphism (Tay et al. 2014; Ruelens et al. 2018):

H0 W ƒW D ƒB (13)

Whenmetric isomorphism holds, an increase of one unit on the measurement scale
has the same meaning at the individual level as at the group level (Mehta and Neale
2005). This is a precondition to decompose the variance of latent variables. Note that
multilevel regression models decompose the variance of dependent variables, and
therefore in fact assume that this dependent variable is measured in an isomorphic
manner.

Tests for isomorphism are still rare, which has inspired Byrne and Van de Vijver
(2014, p. 170) to call the study of measurement isomorphism “probably the most
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underrated topic in cross-cultural research methods.” One exception is the study
by Ruelens et al. (2018), who use MCFA to show that the ESS scale for political
trust is—to a large extent—metrically isomorphic, which legitimizes the practice
of transposing the concept of political trust to the country level and comparing
countries on their average trust. An interesting example of non-isomorphism can
be found in cross-cultural research on value patterns. Schwartz (1994) observes
that fewer value dimensions can be distinguished at the country level than among
individuals (Fischer et al. 2010; Fischer 2012). Clearly, individuals have more fine-
tuned value preferences, while a crude classification of values is sufficient to describe
culture-level differences. In such a situation of non-isomorphism, it could be clearly
misleading to simply aggregate individuals’ value priorities to the country level, and
draw conclusions on that basis.

4.2 Multilevel Mediation Models

The idea of multilevel mediation—with direct as well as indirect relationships be-
tween variables at various levels—is inherent to the bathtub model (Coleman 1990)
that guides many cross-national studies. A multitude of different mediation con-
stellations are possible. Take the simplest situation with three variables, namely an
independent variable X, a dependent variable Y, and an intermediary variable M
that partially channels the relation between X and Y (thus: X!M!Y). Each of
these three variables can be either individual characteristics (level 1) or country-
level variables (level 2). As a result, eight different mediation designs are possible
(1-1-1; 2-1-1; 1-2-1; 2-2-1; 1-1-2; 2-1-2; 1-2-2; 2-2-2; Preacher et al. 2010). This
section focuses on models with individual-level dependent variables (group-level
outcomes are dealt with in Sect. 4.3). Among the four remaining designs, the 2-1-1
model—with a country level-independent variable and an individual-level mediator
and dependent variable—is most useful for CNCR, as the 2-1-1 logic fits perfectly
with the first three steps of Coleman’s bathtub: A macro-level phenomenon condi-
tions individual preferences (macro-micro link), which can subsequently instigate
individual behavior (micro-micro link; see Fig. 1).

Various authors have proposed to analyze multilevel mediation models by means
of MLM techniques (Krull and MacKinnon 1999; Zhang et al. 2009). Similar to
the single-level case (Judd and Kenny 1981), this approach estimates several mod-
els—with and without the mediator M—and the difference between parameter es-
timates for X indicates the extent to which the relationship between X and Y is
mediated byM. The indirect effect is calculated as the product of two effects (X!M
and M!Y) that stem from different models. In the multilevel case, however, this
approach contends with a serious problem, namely the conflation of within and be-
tween effects (Preacher et al. 2010). To illustrate this problem, take the example of
the 2-1-1 design. By definition, the effect of country level X on individual level Y
can only be an effect taking place at the between level. After all, X only varies
between groups (no within-group variation), and can thus only affect the between-
group component of Y. As a consequence, the mediation can only run via the be-
tween component of M, and only the between effect of M on Y is relevant to assess
the mediation (Preacher et al. 2010, p. 210; for a similar argument see Schlüter and
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Fig. 5 Multilevel mediation for
a 2-1-1 design. Author’s own
work
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Wagner 2008). Yet the standard MLM approach does not separate the within and
between components of the M-Y relationship, but instead estimates the so-called
total effect, which is a mixture of the within and the between effects (Raudenbush
and Bryk 2002). This conflation can introduce bias into the estimation of the indirect
effect, and the bias will be stronger as the within and between effects diverge more.
If the effect of M on Y for individuals within countries is weaker than the effect
for country averages (which is often the case in CNCR because within relationships
tend to be attenuated by larger measurement errors), the MLM approach will under-
estimate the mediation effects. A similar problem occurs in all mediation designs
that contain a 1-1 component (that is, a micro-micro link).

The conflation bias can be solved by separating the between from the within
effects, and the MSEM framework is particularly well suited to do so (Preacher
et al. 2010). Below, we elaborate this model for the case of the 2-1-1 design (see
Fig. 5). For reasons of clarity, we assume that all variables in the mediation are
manifest (so that no measurement model is necessary). The resulting 2-1-1 model
is a special case of the structural models presented in Eqs. 7 and 8. Two variables
figure in the within model, namely M and Y.

Yig D ˛W C �W 11Mig C �Wig (14)

At the between level, there is mediation between country-level variable X and the
between components of M and Y (Cheong and MacKinnon 2012):
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This elaboration makes it clear that the mediation takes place at the between level
only—after all, the within level contains two variables only. The between indirect
effect can be calculated as the product of the between effects of X on M and of M
on Y (�B11 � ˇB21). The between total effect of X on Y equals �B21 C �B11 � ˇB21.

A rare but interesting application of the MSEM approach to mediation can be
found in Schlüter and Wagner (2008), who investigate how the size of the immi-
grant population at the regional level affects intergroup contact and perceived threat,
which then, in turn, shape outgroup derogation (thus, a 2-1-1-1 design). The MSEM
analysis indeed illustrates that the between components of the two 1-1 links are
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considerably stronger than the within parts. Within regions, the impact of intergroup
contact on perceived threat is –0.33, while this effect equals –0.89 between regions.
Similarly, the effect of threat on outgroup derogation is 0.38 at the within level and
0.68 at the between level. The indirect effect is thus considerably stronger at the
between level, and an MLM approach would have underestimated the mediation
substantially.

4.3 Models for Group-Level Outcomes

Outcome variables at the country level are potentially of high relevance in compar-
ative research. Social scientists are, for example, highly interested in explaining the
level of social expenditure in a country (Kittel 2006), the persistence of democratic
systems (Becker et al. 2018), or the rise of protest movements (Demarest et al.
n.d.). However, quantitative cross-national studies rarely analyze such macro-level
phenomena (Andreß et al. 2019). This is surprising, given that the macro level is
the endpoint of Coleman’s bathtub model.

One possible explanation for this relative neglect might be the unfamiliarity of
models to analyze group-level outcomes. The standard MLM approach is clearly
geared towards explaining individual-level outcomes. The most common approach
to cope with group-level outcome variables has been aggregation or disaggregation
of the data (Croon and Van Veldhoven 2007). In the case of disaggregation, the
group-level variable scores are assigned to individuals and subsequently analyzed
at the individual level. Aggregation involves calculating group averages for the
individual-level predictors and estimating effects at the group level. However, Croon
and Van Veldhoven (2007) show how both strategies lead to inaccurate estimation.
Disaggregation leads to violation of the independence assumption and tends to
produce pseudo-significant results. Aggregate analysis fails to take the individual
heterogeneity underlying the group averages into account. The group averages of
the predictor variables contain sampling errors because they are calculated on the
basis of a sample of individual respondents (Marsh et al. 2009). As a result, aggregate
data analysis ignores a source of variability in the measurement of the predictors
and produces biased estimates. Aggregate estimates are only unbiased when the
sampling error of the aggregated predictors equals zero (Croon and Van Veldhoven
2007).

To resolve these statistical issues, multilevel models for group-level outcomes
should “explicitly acknowledge the existence of these different levels and [...] attempt
to formulate the interaction between the levels in the production of the outcome vari-
able” (Croon and Van Veldhoven 2007, p. 46). In other words, appropriate modeling
strategies should take into account the process of aggregation of the individual-level
predictors. MSEM is highly-suited to this purpose, as it explicitly decomposes the
variation of individual predictors into a within and a between component (Bennink
et al. 2013; Becker et al. 2018). Marsh et al. (2009) refer to this process as latent
aggregation.

A very simple example of this approach is an MSEM explaining a group-level
variable Y by means of a country-level variable Z and an individual-level predictor X
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Fig. 6 Multilevel Structural
Equation Model (MSEM) for
a group-level outcome variable
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(see Fig. 6). The within model is empty in the sense that it does not contain regression
effects, but merely decomposes the total variance of X:

Xig D ˛g C �Wig (16)

In this equation, the random intercept ˛g constitutes the group-level component
of X. At the between level, the between components of X as well as Z are used to
explain Y:

Yg D ˛B C �11Zg C �11˛g C �Bg (17)

An illustration of this approach is presented by Becker et al. (2018), who ex-
plain the persistence of democracies by means of country variables such as GDP
and ethnolinguistic fractionalization, and individual predictors such as support for
democratic values, social class, and education.

5 Sample Size Requirements: Bayesian Estimation to the Rescue?

The previous section showed that MSEM has the potential to offer new insights into
cross-national data. However, the MSEM approach also has a major disadvantage:
The requirements for sample size at the highest level are difficult to meet in com-
parative research (for a similar argument in the case of MLM, see Schmidt-Catran
et al. 2019). A simulation study by Meuleman and Billiet (2009) has shown that
maximum likelihood (ML) estimation of a relatively simple MSEM (with 1 latent
factor at both levels and 1 contextual predictor) requires 40 groups, which is more
than typical cross-national datasets offer. As model complexity increases, so do the
sample size requirements. When the number of groups is too small, between param-
eters tend to be overestimated and standard errors underestimated. This combination
of parameter and standard error bias tends to produce poor coverage and pseudo-
significant effects.

Several strategies exist to mitigate this problematic situation. One possibility is
to reduce the complexity of the between model. One can, for example, decide to
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leave out the between components of individual variables when this is theoreti-
cally justified and these between effects are not of prime interest (Preacher et al.
2010, p. 215). For measurement models, imposing cross-level constraints on the
factor loadings (i. e., metric isomorphism) reduces the number of parameters that
need to be estimated, and can thus improve estimation accuracy (besides enhancing
comparability across levels).

A more promising avenue consists of switching from ML to Bayesian estima-
tion. Using a similar simulation setup as Meuleman and Billiet (2009), Hox et al.
(2012) conclude that the performance of the Bayesian estimation of MSEMs causes
considerably smaller amounts of bias for between parameters. Even country-level
sample sizes as small as 20 already yield accurate statistical inference (for similar
findings in the case of MLM, see Stegmueller 2013). Bayesian estimation combines
prior knowledge (i. e., the prior distribution) with observed evidence (in the form
of the likelihood of data given a set of parameters) to produce a so-called posterior
distribution of parameter estimates. This posterior distribution expresses the amount
of uncertainty regarding the parameters that still exists after having observed the
data. In the case of complex models such as MSEM, the posterior distribution is not
solved analytically, but is simulated using Monte Carlo Markov chains (MCMC).
The posterior distributions (and the derived 95% credibility intervals) are obtained
by means of an iterative procedure that estimates parameters repeatedly. As such,
Bayesian estimation does not make assumptions about the distribution of test statis-
tics, and is not dependent on large-sample theory (Kaplan and Depaoli 2012; van
de Schoot et al. 2014). As such, switching from a frequentist to a Bayesian frame-
work might also be helpful in dealing with the issue that countries in CNCR are not
a random sample from a large population (for a critical discussion of this issue, see
Schmidt-Catran et al. 2019).

6 A Step-by-Step Approach for MSEM Estimation

The multilevel component of MSEM adds an additional layer of complexity to model
estimation, and confronts data analysts with a plethora of decisions. To streamline
this process, this section provides a step-by-step procedure for the estimation of
MSEMs that can be adjusted to the specific needs of the model. This procedure
is furthermore illustrated by means of a didactic example based on Baute et al.
(2018), who analyze European Values Study data to uncover individual and contex-
tual sources of Euroscepticism. Because Euroscepticism is a latent variable (mea-
sured by five indicators), MSEM is very suitable. The syntax to estimate the example
models in Mplus is provided in the online appendix.

6.1 Step 1. Formulating the Measurement Model

Prior to estimating the full model, it is advisable to assess the validity and reliability
of the latent variables involved. According to the guidelines provided by Muthén
(1994, p. 390 et seqq.), this step can be broken down into various substeps (see
also Hox et al. 2010; Jak et al. 2014). First, explore the pooled data structure by
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Table 1 Multilevel Confirmatory Factor Analysis (MCFA) results for the Euroscepticism scale
(Ncountry= 28; Nindividual= 40,995)—metric isomorphism

Within Between

Factor
loading

SE Factor
loading

SE

The loss of social security 0.711 0.012 0.766 0.041

The loss of national identity and culture 0.770 0.010 0.946 0.021

Our country paying more to the EU 0.745 0.012 0.834 0.049

A loss of power in the world for (country) 0.764 0.013 0.911 0.027

The loss of jobs 0.761 0.011 0.712 0.065

Chi-square: 231.96; Df: 13; RMSEA: 0.020; CFI: 0.979; TLI: 0.968; SRMR(within): 0.017;
SRMR(between): 0.096

An error correlation between loss of national identity and the loss of jobs was specified at the within level.

performing a conventional factor analysis on the total covariance structure, without
distinguishing the within from the between level. This step provides an indication
of how many factors to expect. Second, evaluate the amount of between variation
by calculating the ICCs for the manifest indicators. Only if substantial variation
is present at the country level does it make sense to proceed with a multilevel
analysis. Third, formulate a suitable factor model for the within part of the model.
To make sure that misspecifications at the between level do not distort this, it is best
to either remove all between variance from the indicators2 or saturate the between
model (i. e., add between parameters until the number of degrees of freedom is 0).
Fourth, after a well-fitting within model is found, estimate the factor model at the
between level. A good starting point is frequently the working hypothesis that the
factor structure is identical across levels (configural isomorphism), and that the same
concepts are measured at both levels. Depending on the results, it might be necessary
to change the factor structure at the between level, e.g., by reducing the number
of between factors. In that case, configural isomorphism does not hold, so that the
meaning of the concept cannot be generalized across levels. Fifth and finally, if
configural isomorphism holds, it is advisable to test metric isomorphism (i. e., cross-
level equality of factor loadings) as well (Ruelens et al. 2018). Metric isomorphism
not only enhances cross-level comparability, but also reduces model complexity, and
therefore can improve the accuracy of estimates.

Table 1 presents the final results from a two-level CFA (with metric isomorphism)
for the five EVS items measuring Euroscepticism (Baute et al. 2018). These items
ask respondents to state the degree to which they fear that EU integration has unde-
sirable consequences, such as the loss of social security, jobs, or national identity.
Answers are recorded on a 10-point scale (from 1= not afraid at all to 10= very
much afraid). The ICCs for these items range between 4.3 and 9.7%. Robust maxi-
mum likelihood estimation (MLR) is used, and factor loadings are constrained to be
equal across levels (metric isomorphism). All standardized factor loadings are very
strong (>0.70), especially at the country level. The latter indicates that the between
level is less contaminated by measurement error. Note that even in the case of metric

2 In Mplus, this is done by specifying the indicators at “within” variables in the “variable” statement.
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isomorphism, the standardized loadings can differ across levels. After all, the equal-
ity constraints are placed on the unstandardized parameters. The fit indices show
that this model gives an appropriate description of the multilevel data: RMSEA is
well below common cut-off points, and CFI and TLI are sufficiently close to 1. The
SRMR at the between level equals 0.096, which is slightly higher than the 0.08
cut off proposed by Hu and Bentler (1999). Removing the cross-level constraints
on the factor loadings reduces the between SRMR to 0.053, but does not lead to
a real improvement in terms of the other fit indices (RMSEA: 0.022; CFI: 0.983;
TLI: 0.968). All in all, we can conclude that the five items are valid and reliable
indicators of Euroscepticism, both at individual and country levels. The evidence
for metric isomorphism makes it clear that the concept is similarly measured at both
levels.

6.2 Step 2: Estimating the Structural Model

Once the quality and comparability of measurements is established, the structural
relations can be added to the model. Similar to the estimation of the measurement
model, it can be helpful to start with the within variables, and add the between
variables only at a later stage.

In the didactic example, the structural model predicts Euroscepticism by a num-
ber of individual and contextual predictors (see Table 2; this is a simplified ver-
sion of Baute et al. 2018; see the online appendix for the syntax). At the within
level, ethnocentrism turns out to be the most influential predictor of Euroscepticism.
Besides, Euroscepticism is also more widespread among females, the lower edu-
cated, in the lowest income groups, and among those favoring state responsibility.
Note that these are pure within effects, referring to differences between individuals
living within countries (equivalent to country mean-centered effects in multilevel
regression). Only one of the between effects is significant: Euroscepticism is more
widespread in countries with more social spending. In principle, it would be possi-
ble to include the between components of individual variables at the between level.
To reduce model complexity, however, this option was not pursued here. At both
levels, the predictors explain about 20% of the variation in Euroscepticism. This full
MSEM also has a good model fit.

6.3 Step 3: Robustness Checks: Bayesian Estimation and Simulation

The small sample size at the country level is the Achilles heel of MSEM for CNCR.
Therefore, it is good practice to assess the accuracy of estimation. A straightfor-
ward way to do this is to repeat the standard maximum likelihood-based analysis
with a Bayesian estimator.3 A more elaborate but advisable alternative consists of

3 It is of course possible to start with a Bayesian estimator from the outset; however, the Bayesian estima-
tion procedure implemented in Mplus has the disadvantage that it offers few useful tools to assess model
fit.
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Table 2 Structural part of a Multilevel Structural Equation Model (MSEM) explaining Euroscepticism
(Ncountry= 28; Nindividual= 39,483)

Std. Par. SE p-value

Within model

Age –0.010 0.014 0.4750

Gender (ref=male) 0.066 0.009 0.0000

Education

Lower secondary 0.131 0.014 0.0000

Higher secondary 0.114 0.011 0.0000

Tertiary (ref) – – –

Income

1st quartile 0.069 0.011 0.0000

2nd quartile 0.065 0.009 0.0000

3rd quartile 0.033 0.007 0.0000

4th quartile (ref) – – –

Missing 0.051 0.010 0.0000

Employment status

Paid employment (ref) – – –

Retired –0.022 0.009 0.0110

Student –0.037 0.005 0.0000

Unemployed/disabled 0.009 0.007 0.1960

Others –0.010 0.005 0.0570

Pro-state responsibility 0.092 0.015 0.0000

Ethnocentrism 0.384 0.021 0.0000

R-squared 0.199

Between model

Spending on social benefits (% GDP) 0.489 0.167 0.0030

Transfers received from EU (% GDP) 0.113 0.165 0.4940

EU immigrants (per 1000 inh.) 0.013 0.118 0.9150

R-squared 0.190

Chi-square: 871.13; Df: 81; RMSEA: 0.016; CFI: 0.971; TLI: 0.962; SRMR(within): 0.009;
SRMR(between): 0.081

performing a Monte Carlo simulation study4 to determine parameter bias, standard
error bias, and coverage of the confidence intervals (Muthén and Muthén 2002).

Table 3 presents relevant indicators of estimation accuracy for a selection of pa-
rameters, for both the default maximum likelihood and Bayesian estimation (see the
online appendix for the Mplus syntax). The results indicate that within estimates for
both estimators are quite accurate. At the within level, parameter bias (that is the
percentage deviation between the average parameter estimate over all replications

4 The basic idea of a Monte Carlo simulation study is that a large number of random samples are generated
according to a population model. Subsequently, each of the generated random samples (replications) is
analyzed, and the results obtained are compared to the true population parameters. This procedure makes
it possible to assess how accurate estimation and statistical inference are. See Muthén and Muthén (2002)
for more details.
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Table 3 Results from a Monte Carlo simulation study for the MSEM explaining Euroscepticism—ML
vs. Bayesian estimation (500 replications each)

Maximum likelihood estimation Bayesian estimation

Parameter
bias (%)

Standard
error bias
(%)

95%
coverage
(%)

Parameter
bias (%)

Standard
error bias
(%)

95%
coverage
(%)

Within model

Factor
loading

0.0 –3.0 93.9 –0.1 1.4 94.7

Residual
variance

0.0 –0.9 94.5 0.0 0.8 94.6

Structural
effect

–0.1 –4.6 93.3 0.4 1.2 95.0

Between model

Factor
loading

0.0 –3.0 93.9 –0.1 1.4 94.7

Residual
variance

–4.6 –8.9 86.7 15.5 20.4 94.5

Structural
effect

–1.9 –15.3 88.8 –10.8 5.0 95.1

and the population parameter) is less than 1%. Bayesian estimation yields accurate
estimates of the within-level standard errors, while maximum likelihood estimation
tends to slightly underestimate the standard errors (by 3.0% for the within factor
loadings and 4.6% for the within structural effect). Taking everything together, the
coverage of 95% confidence intervals at the within level is good for both estima-
tors: The percentage of replications where the confidence interval includes the true
population parameter is very close to the nominal 95% for all within parameters.
ML estimation is more problematic at the between level. For the between struc-
tural effect, for example, the standard errors are underestimated by 15.3%, which
is considerable. As a result, the 95% confidence intervals for this parameter only
contain the true parameter in 88.8% of the replications, which implies an alpha of
0.112 rather than the nominal 0.05. As a result, there is a risk of finding pseudo-
significant effects. The coverage is much more accurate when Bayesian estimation
is used (despite some parameter bias for the structural effects).

7 Conclusion

The popularity of cross-national research has spurred a search for new analytical
tools that are helpful in answering comparative research questions. This paper con-
tributes to this search by discussing the advantages and pitfalls of a novel approach in
the field of CNCR, namely multilevel structural equation modeling (MSEM). MSEM
combines the strengths of classical multilevel regression (MLM) and structural equa-
tion modeling (SEM). On the one hand, the multilevel component of MSEM discerns
between various levels of analysis, and therefore enables researchers to study the
interplay between individual and country-level characteristics. On the other hand,

K



B. Meuleman

the SEM features make it possible to incorporate latent variables and estimate mea-
surement models, to specify causal chains with direct and indirect effects, and to
study group-level outcomes. As a result of this combination of features, MSEM is
well equipped par excellence to estimate (parts of) Coleman’s bathtub model—the
theoretical template that underpins the causal relationships in many comparative
studies.

Three models that are of particular relevance for CNCR were discussed in greater
detail. Multilevel CFA models are used to assess the measurement of latent con-
cepts in multilevel settings, and offer new opportunities to study the comparability
of measurements, either across countries or across levels (isomorphism). Multilevel
mediation models and models for group-level outcomes focus on the structural rela-
tionships between variables, and are indispensable to fully understand macro-micro
and micro-macro processes. This contribution also identified what is arguably the
most important obstacle to using MSEM in CNCR, namely sample size requirements
at the highest level, and discussed possible remedies (such as Bayesian estimation).

To make MSEM accessible to comparative researchers, this contribution proposed
a step-by-step strategy to estimate complex MSEMS, and provided examples of
Mplus syntax to do so.
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Abstract Despite major changes in gender divisions of work since the 1960s,
women continue to perform a larger share of unpaid housework and care than men,
whereas men continue to perform more paid work. This is true for a wide range of
countries. The paper first describes respective macro-trends for women’s and men’s
changing contributions to paid work, routine housework and child care over the past
70 years. It then focuses on the role of institutional context and individual agency
in gender divisions of routine housework according to cross-national comparative
research published since 2000. On the macro level, the paper identifies three main
areas of investigation: the role of work–family policies, welfare state regimes, and
national levels of gender equality (Gender Empowerment Measure, the Gender De-
velopment Index and the Gender Inequality Index) for men’s and women’s divisions
of work. On the micro level, studies mainly assess theories of economic dependency
and resource bargaining, time availability, doing gender and deviance neutralization.
More recently, research is turning to the examination of inter-relations between the
micro- and macro-level factors. According to the state of research, women are bet-
ter able to enact economic and noneconomic agency in national contexts with high
levels of gender equality and supportive work–family policies. This is apparent in
the Scandinavian countries.
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Vergleichende Analyse von Hausarbeit im Verhältnis zu bezahlter
Arbeit: institutionelle Kontexte und individuelle Agency

Zusammenfassung Obwohl sich die geschlechtsspezifische Arbeitsteilung seit den
1960er-Jahren gewandelt hat, verrichten Frauen noch immer einen weitaus größeren
Anteil an unbezahlter Hausarbeit als Männer, während Männer weiterhin mehr Er-
werbsarbeit verrichten. Dieser Befund gilt für ein breites Spektrum an Ländern. In
dem vorliegenden Artikel werden zunächst die zugrunde liegenden Makrotrends der
veränderten Beiträge von Frauen und Männern zu Erwerbsarbeit, Routinehaushalts-
tätigkeiten und Kinderbetreuung in den letzten 70 Jahren beschrieben. Danach wird
auf Basis der seit dem Jahr 2000 publizierten vergleichenden Forschungsergebnis-
se die Rolle institutioneller Kontexte und individueller Agency, d. h. individueller
Handlungsspielräume, bei der Verrichtung von Hausarbeit in den Blick genom-
men. Auf der Makroebene werden in diesem Artikel drei Hauptforschungslinien
zur Arbeitsteilung von Männern und Frauen identifiziert: die Rolle von Arbeits-
und Familienpolitik, von Wohlfahrtsstaaten und von Geschlechteregalität (Gender
Empowerment Measure, GEM; Gender Development Index, GII; und Gender Ine-
quality Index, GDI). Auf der Mikroebene werden die Rolle ökonomischer Abhängig-
keiten, ökonomische Verhandlungstheorien, zeitliche Verfügbarkeit, Doing Gender
und Devianzneutralisierung untersucht. Aktuell richtet sich die Forschung zudem
verstärkt auf Wechselwirkungen zwischen diesen Mikro- und Makrofaktoren. Der
Forschungsstand zeigt, dass Frauen ökonomische und nichtökonomische Formen
von Agency besser in nationalen Kontexten realisieren können, in denen ein hohes
Maß an Geschlechteregalität besteht und in denen es eine unterstützende Arbeits-
und Familienpolitik gibt. Beide Randbedingungen sind v. a. in den skandinavischen
Ländern zu finden.

Schlüsselwörter Unbezahlte Arbeit · Geschlechtsspezifische Arbeitsteilung ·
Internationaler Vergleich · Mehrebenenanalyse · Überblicksartikel

1 Introduction

Sociologists consider the range of paid and unpaid work conducted in modern soci-
eties as part of “defining experiences of individual identity, group life, and, indeed,
societies as a whole” (Smith 2006, p. 676). As paid work is generally more highly
valued and rewarded than unpaid work, the ways in which different kinds of work
are organized within a society impact almost all other areas of sociological inquiry,
including persistence and change in social inequalities, gender relations and family
life (ibid.). Which tasks constitute paid or unpaid work in society, and which societal
realm is considered its main producer—the family, the state or the market—varies
cross-nationally and over time (Bianchi et al. 2012; Gershuny and Sullivan 2003).
Since the industrial revolution there has been a rising distinction between paid mar-
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ket work and unpaid family work. Unpaid family work comprises housework and
care, which have long been ascribed almost exclusively to women while paid work
has been ascribed almost exclusively to men (Pinchbeck 2013; Tilly 1994; Tilly
and Scott 1989). These ascriptions have been problematized and renegotiated, es-
pecially since the 1960s and 1970s, with educational expansion, the rise in female
(and especially maternal) employment and feminist analyses of the foundations and
drawbacks of gendered divisions of paid and unpaid work for women (Budig 2004).
Whereas the economic literature unanimously considers unpaid work, in particular
housework, unpleasant, tiring and a type of work both men and women try to avoid
(Becker 1981; Ross 1987), a certain (Marxist) stream within sociology argues that
women’s extensive performance of unpaid work constitutes surplus labor which is
used to demonstrate a families’ affluence and high social status (summarized in
Thompson and Armato 2012).1 Empirical research shows that male and female sin-
gles below age 36 spend about similar amounts of time in unpaid work (including
care) in Sweden, that gender differences are small in the US and France, and sub-
stantial in Italy (Anxo et al. 2011). In addition, men and in particular women with
high-income do less unpaid work than their low-income peers (Gupta et al. 2015;
Heisig 2011) and among dual earner families even those with higher social status
frequently struggle and fight because their homes lack basic standards of cleanliness
from time to time (Alsarve et al. in press; Ruppanner 2009). This suggests that the
performance of unpaid housework is still an essential though burdensome part of
everyday life in contemporary societies, which limits a person’s time and energy for
other, more rewarding, types of work.

Early 21st century women nevertheless continue to perform much of the unpaid
work, even if men have increased their involvement in this sphere (Altintas and
Sullivan 2016, 2017; Hook 2006; Kan et al. 2011; Sayer 2010).

A large and growing body of cross-national comparative research has investigated
possible explanations for the lack of change in gendered divisions of work,2 despite
women’s increased labor force attachment and earnings potential. The cross-national
perspective is important because substantial differences in gender divisions of work
remain, despite cross-national convergence in the time people spend on average in
paid and unpaid work (Gershuny 2018).3 To be sure, few studies in this field focus
on the total work-hour differences (paid plus unpaid work) between women and

1 This literature argues that “Conspicuous care for the home is a way of demonstrating that a family is
affluent enough either to free a wife from having to work in the labor market so that she can devote time to
surplus labor, or, if she does work in the labor market, to pay someone else to do the surplus labor for the
family. In either case, the meticulous, upkeep of a home produced by women’s surplus labor is a marker of
class, race, and ethnic distinction (...)” (Thompson and Armato 2012, p. 80).
2 In this paper, if not further specified, the term ‘gender divisions of work’ refers to how all types of work,
paid and unpaid, are divided between men and women. This perspective includes studies of gender-change
in either work sphere as well as changes among women and men. Work is defined as “sets of tasks that
people carry out, often for a wage, to produce goods or services for others” (Smith 2006, p. 676). Unpaid
work comprises a broad range of productive and reproductive tasks, including unpaid routine housework
and unpaid child care (Lachance-Grzela and Bouchard 2010).
3 Although confidence in comparative designs is far from being uncontroversial (for a summary of the cri-
tique see for instance Goerres et al. 2019), cross-national comparisons allow for testing empirical evidence
and interpretations thereof across contexts, thus providing additional opportunities to assess micro-level
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men in general (Gershuny 2018; Sullivan et al. 2018). These total differences are
usually minor, given that the day has 24h and scholars have argued that a focus on
total working time symmetry masks gender inequalities resulting from differences in
men’s and women’s shares of paid and unpaid work (for a discussion see Gershuny
2018; van der Lippe et al. 2011).

The paper first provides a cross-national comparative overview of the overall
trends in gender divisions of paid work, unpaid housework and childcare. It then
reviews in-depth the recent comparative research on men’s and women’s unpaid
routine housework, which is usually the focus in studies of unpaid work. Narrow-
ing the detailed literature review to the study of routine housework is necessary,
given the aim to provide a state-of-the-art account of theories, methods, and sub-
stantive results of cross-national comparative research in this special issue. First,
in spite of the fact that housework, care and paid work are arguably interrelated
and should ideally be assessed jointly, research in each sphere constitutes largely
separate bodies of literature, with only partly overlapping theoretical frameworks
(Coltrane 2010; Lachance-Grzela and Bouchard 2010). Second, studying different
types of work usually requires focusing on different populations (cp. Treas 2010):
housework studies include all men and women, often with a focus on couples or
spouses; studies on child care work primarily focus on parents, and studies on paid
work usually focus on the working population. An in-depth review of comparative
research on all types of work, including paid work and child care, is thus beyond
the scope of this paper (for research in related fields see Erlinghagen 2019; Hank
and Steinbach 2019). This review concludes by discussing how housework, child
care and paid work develop over the life courses of men and women. We argue that
the development of future cross-national empirical research and theory would ben-
efit from complementing multicountry studies more systematically with (1) designs
that apply a life course perspective to gender divisions of work and (2) micro-level
longitudinal data.

2 Conceptual Considerations

The body of cross-national research investigating gender divisions of work is diverse.
This concerns, for instance, the construction and measurement of dependent and
independent variables, whether the main theoretical focus is on macro- or micro-
level determinants of gender divisions of work, and according to the number of
countries being compared. The different research designs and data types relating to
these various aspects have repercussions for the empirical evidence created and are
discussed in this section.

hypotheses (Kohn 1987). This aspect is salient for studying gendered divisions of labour, because this field
of research has paid a lot of attention to micro-level determinants (see Sect. 4.2).
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2.1 Absolute and Relative Measures of Paid and Unpaid Work

Time spent in different types of work can be measured in absolute or relative terms.
Absolute measurement of time can be either derived from time diaries or from styl-
ized survey questions on time use (Schulz and Grunow 2011). Whereas time diaries
are considered to provide more accurate descriptive information on absolute time
budgets (Bonke 2005), both types of data have been found to yield rather consis-
tent findings for both, regularly performed activities, such as cooking or cleaning,
and less frequently performed activities, such as family paperwork or repair work
(Schulz and Grunow 2011).

Relative measurement can be constructed from absolute measurements (for exam-
ple, by dividing women’s absolute reported time for housework by men’s absolute
reported time for housework) or surveyed directly on a scale by asking who typi-
cally performs a certain type of work. Such scales can range from ‘almost/completely
the respondent’ over ‘split about 50/50’ to ‘almost/completely other adults in the
household’, usually the respondents’ partner (ibid.). Absolute measurement of the
time women and men spend on certain types of work provides more detailed in-
formation than relative measurements. In the area of housework studies, however,
relative measurements are more frequently utilized, especially since the 1990s, when
the refinement of micro-level theories thrived and scholars started adopting couple
and household perspectives to gender divisions of work (Coltrane 2000 and see
Table A1, column 9 in the Online Appendix). More recently, it has been argued
that using women’s absolute housework hours (as dependent variable) and absolute
earnings (as independent variable) should be preferred over relative measurements,
as the latter tend to obscure national variation in gender-class differences (Gupta
et al. 2015). Other scholars have noted that the presentation of absolute measures for
only one gender would be misleading or at least inappropriate (reviewed in Coltrane
2000). Comparative studies applying both absolute and relative measures of gender
differences in types of work therefore provide a more differentiated picture of gender
divisions of work than studies using only one of these measures.

2.2 Macro- and Micro-level Focus and Data

Cross-national research on gender divisions of work differs with respect to the main
theoretical focus. Whereas virtually all comparative studies provide some discussion
of national context, there are clear differences in the degrees to which studies theo-
rize and operationalize the role of national context. Studies with a clear macro-level
focus emphasize that national context shapes gender divisions of work, even when
controlling for individual or household characteristics. Studies with a clear micro-
level focus, in contrast, assess individual-/couple-level theories in different national
contexts. Micro-level studies thus emphasize theoretical mechanisms related to re-
spondents’, respondents’ partners and household characteristics. Please note that
such characteristics may be strongly influenced by national context, and vice versa
(cp. Coltrane 2010). The number of studies combining both perspectives has been
rising over the past decades, with the availability of cross-national and micro-level
data sets.
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National aggregate data limits the assessment of gender divisions of work to
macro-level factors. This limitation results from the fact that aggregate data are
typically based on average measures of men’s and women’s working time. Average
measures have been found to mask within-country heterogeneity, such as effects of
social class, variation by household type and change over the life course (Baxter
and Tai 2016; Cooke and Baxter 2010). Aggregate measures are nevertheless useful
to describe general trends over time (time-series analysis) and in cross-national
comparative perspective (Altintas and Sullivan 2016, 2017; Gershuny 2018; Sayer
2010; Sullivan et al. 2014; Sullivan and Gershuny 2016). Descriptions of average
relative differences in types of work highlight gender differences within countries,
but may obscure cross-national differences in absolute housework time (Sayer 2010).
For example, in countries with higher ratios of paid work for both women and men
(for example Sweden, Norway, Denmark), time spent in unpaid work tends to be
shorter for both sexes, leading to smaller relative gender differences in divisions of
housework than in countries with lower ratios of paid work (Sayer 2010).

Comparative micro-level data comprises of information on the absolute time, or
share, individuals spend in different types of work in various household contexts.
Examples of cross-national surveys collecting this type of information include the
Generations and Gender Survey (GSS), the European Social Survey (ESS), and the
International Social Survey Programme (ISSP). These data sets are usually avail-
able for shorter time spans (and fewer time points) than national aggregate data,
but they allow for a more fine-graded analysis of micro-level theories, of compo-
sitional factors underlying observed macro-level differences, and of interrelations
between macro- and micro-level factors. This latter type of analysis has been ma-
turing over the past decades, but theoretical approaches that link macro- and micro-
level determinants of gender divisions of paid and unpaid work have remained
underdeveloped.4

2.3 Longitudinal Measures of Change in Gender Divisions of Work

The majority of comparative studies investigating long-term trends of change in gen-
der divisions of work utilize time use data from the Multinational Time Use Study
(MTUS). The MTUS contains harmonized national time diary data from more than
70 randomly sampled surveys. It covers time-use, including various types of paid
and unpaid work in 30 countries from the 1960s onwards (Centre for Time Use Re-
search 2018). Whereas this data provides very detailed micro-level information on
the time men and women spend in different types of work, micro-level information
on potential causes of time-use patterns is rather limited, compared to cross-national
surveys. Recent studies use the MTUS to create national average aggregates, some-
times for particular subgroups, to describe change in gender divisions of work over
time (Altintas and Sullivan 2016, 2017; Gershuny 2018; Sullivan et al. 2018). Other
macro-level comparative studies use time series data provided by national statistical

4 See for instance Gershuny (2018) and Sayer (2010) for a review of housework, and Cooke and Baxter
(2010) for a review of gender divisions of paid and unpaid work in families.
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offices, for example EU-SILC and OECD data (Cipollone et al. 2014; Thévenon
2013).

As spelled out in the previous section, several cross-national comparative surveys
(GSS, ESS, ISSP) are by now available as repeated cross-sections (also referred to
as regular surveys, see Hakim 2000). This type of data allows for assessing change
within countries over time. In addition, it contains rich (cross-sectional) micro-level
information.

Micro-level longitudinal studies, in comparison, provide much richer information
on changes at the individual or household level (ibid.). Comparative micro-level
longitudinal data that allow for a detailed assessment of macro- and micro-level
determinants of gender divisions of paid and unpaid work are not yet available. This
type of longitudinal research is thus based on comparative case designs, using ex-
post harmonized national panel study data. For example, the British Household Panel
Study (BHPS), the US Panel Study of Income Dynamics (PSID), the Household,
Income and Labour Dynamics in Australia (HILDA), the Swedish Level of Living
Survey (SNU) and the German Socio-Economic Panel study (GSOEP) are frequently
used in such comparisons. Whereas changes in paid work are usually based on
episode data of employment and periods of nonemployment, comparative studies
on gender divisions of housework and child care are limited to comparisons of few
points in time. Change in housework is registered when the respective survey waves
are collected. To the best of our knowledge, there have only been two quantitative
longitudinal comparative studies on housework which were able to follow the same
couples over time (Evertsson and Nermo 2004; Gershuny et al. 2005).

2.4 Comparative Case Designs and Multicountry Studies

The literature on gender divisions of work includes both comparative case studies
which compare a few countries in-depth, as well as multicountry studies which
compare large numbers of countries by using country-level variables. The main dif-
ference between the two concerns the way national context enters the analysis. In
comparative case studies, the selection of countries is usually theoretically motivated
by drawing on welfare state theory or work–family policy regimes corresponding to
a theoretical sampling strategy (for a summary see Grunow 2017). Differences be-
tween country contexts, including historical specificities, within-country variation,
figurations of policies and gender ideologies, are usually discussed in-depth and lead
to the formulation of country-specific hypotheses (Aisenbrey et al. 2009; Bühlmann
et al. 2009). In multicountry comparisons, direct tests of country-level effects and of
macro–micro interactions are possible, by using methods of multilevel modelling. In
recent years, the number of studies applying multilevel models to gender divisions
of paid and unpaid work has increased tremendously. Most frequently scholars use
random slope multilevel models to assess cross-national variation in gender divi-
sions of work. Random slope models allow the effects of the micro-level (level-one)
explanatory variables to vary across countries. The assumption of varying micro-
level effect sizes across countries is often informed by the theoretical frameworks
applied. For example, several studies have tested hypotheses suggesting that the
equalizing effects of individual gender ideologies and relative economic resources

K



D. Grunow

on gender divisions of routine housework are stronger in more egalitarian countries
than in less egalitarian countries (Fuwa 2004; Knudsen and Wærness 2008). Ran-
dom intercept multilevel models reflect the assumption that effects of the level-one
explanatory variables on the dependent variable are the same across countries, but
that these variables’ intercepts may vary between countries. Whereas model selec-
tion is thus important in this research, surprisingly few studies explicitly discuss this
aspect. In addition, little attention is paid to national specificities or the selection of
countries. The latter is usually predetermined by the comparative data set used (for
a discussion of the limitations of these nonrandom samples see Schmidt-Catran et
al. 2019).

The following section provides a brief overview of dominant macro-level theories
and aggregate trends in gendered divisions of work since the 1960s: paid work,
unpaid routine housework work and child care. Where available, trends in men’s
and women’s absolute and relative time are reported and discussed. The range of
micro-level theories and empirical studies focusing on micro–macro interactions as
predictors of housework will be reviewed in Sect. 4.

3 Macro-level Focus on Gender Divisions of Work: Emphasizing the
Institutional Context

Research employing a macro-level perspective emphasizes that contextual factors
shape family arrangements and patterns of individual behavior, resulting in cross-
national variation in gender divisions of paid and unpaid work (Baxter and Tai 2016).
The contextual factors discussed most prominently in the literature include—but
are not limited to—work–family policies, welfare state regimes and national levels
of gender equality (Cooke and Baxter 2010; Grunow et al. 2018; Sayer 2010).
Operationalizations of these concepts will be discussed in the following paragraphs.

Work–family policies provide legal rights and infrastructure to support women
and men as workers and caregivers, for example paid and/or job protected care
leaves, child care support and the right to work part time. In addition, the policy
frameworks in place reflect varying normative ideals concerning gender divisions
of work (Grunow et al. 2018). With the expansion of welfare states, the provision
of these policies increased markedly across the European countries in the late 20th
century, but with variation within and between types of welfare regimes (Cooke and
Baxter 2010; Mandel and Semyonov 2006).

Welfare state regime typologies assessing gender divisions of paid and unpaid
work developed extensively in the 1990s, often as a critique or refinement of Esping-
Andersen’s (1990) well-known welfare state typology (Gornick and Meyers 2003;
Lewis 1993; Orloff 1993; Sainsbury 1994, 1996; for a general discussion of welfare
regime theories see Schröder 2019). Critics emphasized the importance to acknowl-
edge gendered forms of citizenship and equal rights policies (Orloff 1993, 2008;
Pfau-Effinger 2005). These criteria have not lead to a regrouping of countries along
the established welfare state categories, however. Neither has it become a standard
in comparative studies on gender divisions of paid and unpaid work to control for
national-level equal rights policies. Based on these typologies and following Hook
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(2006), researchers expect the least egalitarian divisions of paid and unpaid work
in Western and Southern European countries which share a history of conservative-
corporatist policies (e.g. France, Germany, Italy, the Netherlands, Spain). The most
egalitarian divisions are expected in the social democratic Scandinavian countries
(e.g. Sweden, Denmark and Norway), due to their comparatively long and extensive
development of gender equal work-care policies and high levels of state support
for working families (Hook 2006). Liberal regimes, in contrast, emphasize market-
based solutions to balance different types of work as well as gender-neutrality of
policies (e.g. Great Britain, the United States and Australia). These conditions are
associated with heterogeneous divisions of work and care among women and men.
Aggregate outcomes in the liberal regimes have been argued to range in-between
the outcomes in social democratic and conservative welfare states (Baxter and Tai
2016).

Recently, research highlighted distinct work–family policy changes in countries
formerly known as prime examples of conservative welfare states, such as Germany
and the Netherlands (Grunow and Veltkamp 2016; Grunow et al. 2018). Even though
these countries kept conservative policy elements, they introduced rather strong
incentives for more gender balanced divisions of paid and unpaid work, i. e. shared
parental leaves (Germany and the Netherlands) and short(er), though better paid,
employment breaks for parents on leave (Germany). These examples illustrate the
need to look beyond welfare state typologies to understand cross-national variation
in gender divisions of work.

At present, welfare regime typologies lack proper classifications for the postso-
cialist transformation states of Eastern Europe (e.g. Poland, the Czech Republic,
Hungary). Eastern European countries have become recognized as a group shar-
ing a common history of high female labor force participation under socialism but
adopting rather different work–family policy strategies since (Grunow and Veltkamp
2016; Hofmeister et al. 2006; Mills et al. 2006). It has also been noted that commu-
nist societies did not challenge employed women’s main responsibility for unpaid
family work (Reimann 2016; Robila 2004). Taking this into consideration, one may
expect comparatively high levels of gender symmetry in paid work, especially under
communism, and comparatively low levels of gender symmetry in unpaid work in
Eastern Europe.

Different but related concepts have been used to measure national levels of gen-
der equality. The most prominent measures have been devised as part of the United
Nations Development Programme, including the Gender Empowerment Measure
(GEM), the Gender Development Index (GDI) and the Gender Inequality Index
(GII). The GEM combines estimates of gender gaps in economic income, partici-
pation in high-paying and economically powerful positions, and political and pro-
fessional representation (Pillarisetti and McGillivray 2002). The GDI was devised
around the same time as the GEM but lacks measures of women’s empowerment.
The GII includes, in addition to labor market and empowerment indicators, measures
of reproductive health. The GII thus combines measures of maternal mortality ratio
and adolescent birth rates (health), proportions of parliamentary seats occupied by
women and proportions of adult women and men aged 25 years and older with at
least some secondary education (empowerment), and labor force participation rates
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of female and male populations aged 15 years and older (labor market) (United Na-
tions Development Programme 2016). According to recent cross-national GII-based
rankings and with few exceptions, the Scandinavian countries score highest with re-
spect to gender equality, followed by countries from western and southern Europe.
The English-speaking liberal countries and Eastern Europe occupy much lower po-
sitions among the most highly developed countries (United Nations Development
Programme 2018).

In addition, studies consider nationally dominant gender ideologies, sometimes
also referred to as gender norms or gender culture (Pfau-Effinger 2005). These
concepts capture widely shared ideas of meaning and reality about the skills and
functions of women and men in society (Pfau-Effinger 2005, p. 4). Macro-level
gender ideologies are frequently conceptualized in terms of aggregated individual
gender attitudes. These measures consider “individuals’ levels of support for a divi-
sion of paid work and family responsibilities that is based on the belief in gendered
separate spheres” (Davis and Greenstein 2009, p. 87). More recently, empirical re-
search has identified newly emerging gender ideologies in western societies which
cannot easily be located on the established egalitarian/traditional axis and are there-
fore considered multidimensional (summarized in Grunow et al. 2018). Examples
include ideologies of intensive mothering (Hays 1996), intensive parenting (Wall
2010), and egalitarian essentialism (Charles and Grusky 2004; Cotter et al. 2011).
The acknowledgement of multidimensional gender ideologies has not yet entered
comparative analyses of gender divisions of work. Most studies employing a macro-
level measure of gender ideology thus create a composite index of various items
addressing gender attitudes along the egalitarian/traditional axis (for example Geist
and Cohen 2011; Yodanis 2005), or use aggregated means of single items to reflect
gender ideologies (for example Budig et al. 2012).

Across countries and welfare state regimes, absolute time in paid work has con-
verged since the 1960s and now ranges “between 250 and 300min per day” (Ger-
shuny 2018, p. 2). Since the 1960s, women continue to perform rising shares of paid
work while men’s shares are declining (Gershuny 2018; based on MTUS data). On
average, among 20–59 year olds, women now perform around 40% of all paid work
and men perform around 60% (Gershuny 2018).

The findings from time-use data are mirrored in the ratio of female-to-male labor
force participation rates for the population aged 15 or older (Fig. 1). Figure 1 shows
the long-term development of the ratio of the female-to-male labor force participation
rates (LFPR) for a selected set of European countries.5 The ratio is calculated by
first dividing the female LFPR by the male LFPR and then multiplying by 100.
A value of 100 would mean that men’s and women’s labor force participation rates
are similar.

In line with the expectations based on welfare regime arguments, the female-
to-male LFPR ratio was as low as 20 in Spain and around 30 in the Netherlands
and Italy in the 1960s. It was highest in Poland, with values of 68 and higher,
whereas Great Britain, France and Sweden occupied intermediate positions with

5 Countries have been selected to reflect the spectrum welfare state regimes discussed in the previous
section, and according to the availability of time trend data.

K



D. Grunow

values around 50. Until the mid-1980s, the female-to-male LFPR ratio increased
steeply across countries, with the exception of Poland. Since then, the ratio has
been highest in Sweden, where it fluctuated around 90 to 95%. In Poland, the
ratio decreased slightly in the 2000s (from 78 in 2000 to 75 in 2016). In the other
countries, the ratio increased further throughout the 2000s and 2010s. In 2016,
cross-national variation in the female-to-male LFPR ratio was smaller than ever.6 It
ranged between 68 in Italy and 94 in Sweden, whereas values in the Netherlands,
France, Germany, Great Britain and Spain were around 85. This pattern does not
any longer reflect clear differences between the conservative, liberal and eastern
European countries displayed.

Changes in the female-to-male LFPR ratio mostly result from changes in women’s
labor force participation (OECD employment data base). Female LFPRs increased
markedly from around 40% in Germany, Great Britain and France in the 1960s
and 1970s to over 55% (Germany and Great Britain), respectively slightly over 50%
(France) in 2016 (ibid.). In the Netherlands, Italy and Spain, where participation rates
were well below 30% in the 1960s, the increase in women’s employment was even
more pronounced. In Sweden, the female labor force participation rates surpassed
50% in the second half of the 1960s, continued rising steeply to a maximum of 71%
around 1990 and since staggered slightly below 70% (ibid.). The OECD average
of female LFPRs rose from slightly over 30% in the early 1960s to 52% in 2016
(ibid.).

Much of the increase was due to mothers’ continued employment and shorter
work interruptions during family formation. A large share of the growth in female
labor force participation rates thus reflects part-time work. Scholars investigating
the forces behind these macro-level trends consider the spread of policies targeting
maternal employment as main drivers of female employment rates in Europe and
other OECD countries (Aisenbrey et al. 2009; Cipollone et al. 2014; Grunow et al.
2006; Thévenon 2013).

Concomitant with the absolute and relative increases in women’s paid work time,
their average time in routine housework decreased markedly across OECD countries
(Fig. 2; see also Altintas and Sullivan 2016). In Germany and France, for instance,
women spent more than four hours per day in routine housework in 1965 and
less than three hours in the 2000s. Similar trends can be found in all developed
economies, but cross-national variation of average time spent in routine housework
remains high. According to time use data, routine housework hours are currently
lowest in the Scandinavian countries (i. e. Denmark and Finland), the UK, the US
and the Netherlands.

As more women spend time in paid work and less in routine housework, the
question arises how they and their families compensate for this time in the unpaid
sphere. To be sure, men’s increases in routine housework are far from compensating
for women’s forgone routine housework time. German men, for instance, increased
their average daily time in routine housework from 17min in 1965 to 49min in
2001 (see Fig. 2 and Altintas and Sullivan 2016, p. 457). Men in France increased
their average daily minutes in routine housework from 26min in 1966 to 52min

6 Data for 2017 have been available only for Sweden (ratio of 90) and Spain (ratio of 82).
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in 2009. Whereas men more than doubled their time in routine housework across
a broad range of countries, the gender gap in time spent in routine housework
remained rather large. The gender gap in routine housework is currently lowest in
the Scandinavian and the English-speaking liberal countries and highest in Eastern
and Southern Europe (cp. Altintas and Sullivan 2016, p. 465).

So far, the time trends discussed covered changes in (working-age) men’s and
women’s time use in general. In contrast, care work requires the focus to be on
parents. A recent study by Altintas and Sullivan (2017) assessed change in co-
resident fathers’ time for childcare and routine housework, using the MTUS data.
Across countries between the 1970s and 2010s, co-resident fathers of young children
strongly increased their childcare time (Altintas and Sullivan 2017, p. 92). In the
Nordic countries fathers’ time for childcare almost doubled, from 45 to 82min per
day on average (ibid.). Fathers in Anglo-Saxon countries started out on a much
lower level (with a mean value of 22min) and meanwhile caught up with their
northern peers (ibid). In the other countries, changes have been less pronounced.
Here, the most recent figures (2000–2010) suggest that fathers spend on average
around 70min per day on childcare (ibid.). The trend that co-residential fathers spend
more time with their children is counterbalanced on the macro-level by the fact that
the number of children growing up with a co-resident father has been declining
and more children are raised by single mothers (Coltrane 2010). Studies comparing
mothers’ and fathers’ time for care document that mothers’ time in childcare did
not decrease as fathers’ time in childcare increased (Neilson and Stanfors 2014;
based on MTUS data). Instead, mothers’ time in childcare increased as well, though
not as strongly as fathers’. Overall, cross-national increases in parents’ time with
their children indicate a trend towards intensive parenting, which has also been
documented in comparative studies of gender ideologies (Grunow et al. 2018; Knight
and Brinton 2017).

Taken together, the findings presented suggest convergence in gender divisions
of paid and unpaid work across countries. Variation across welfare regime types de-
clined, although divisions of work continue to be most gender-balanced in the social-
democratic cluster. This cluster also shows high levels of gender equality, according
to national gender equality rankings. Countries usually grouped as conservative wel-
fare regimes show the greatest heterogeneity. In part, this variation can be attributed
to variation in work–family policies and levels of gender equality. Despite long-term
trends of gender convergence, working age women continue to perform on average
substantially more housework and childcare than working age men, whereas men
currently perform on average more of all paid work than women. The remaining
gender gap in divisions of paid and unpaid work has consequences for gender in-
equalities in earnings, human capital accumulation and further segregation of tasks
within households over time (Gershuny 2018). Much research on gender divisions
of work is thus driven by the aim to better understand why women continue to per-
form more housework (Baxter and Tai 2016). To answer this question, it is useful
to broaden the macro-level perspective adopted so far and assess how micro-level
forces shape gender divisions of housework. In particular, we discuss interrelations
between both levels of analysis.
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4 Interrelations of Macro- and Micro-level Determinants of Routine
Housework

Time-use studies show that routine housework makes up a considerable fraction
of all unpaid work (Gershuny 2018). Definitions of routine housework comprise
traditionally female everyday household chores, including cooking, shopping for
groceries, cleaning, caring for sick family members and laundry. Even though a fo-
cus on unpaid routine housework arguably tends to underestimate men’s share of
(and total time in) unpaid work, gender differences in routine housework are cur-
rently seen as a main driver of gender disparities in other spheres of life, including
paid work and political representation, and thus as a reason for persistent social in-
equalities among men and women (Budig 2004; Treas and Drobnič 2010). First, the
chores comprising routine housework are low-schedule-control tasks (Barnett and
Shen 1997; Cunningham 2007) which limit a person’s flexibility and availability for
paid market work and other forms of social participation (Cunningham 2008). Sec-
ond, performing large amounts of routine housework is associated with higher rates
of depression (for a review see Mencarini and Sironi 2010). Third, time spent in
routine housework has been argued to have detrimental effects on earnings, further
career development and economic independence (summarized in Treas and Drobnič
2010). Unequal divisions of housework have thus been tied to various aspects of
gender and class stratification (Cooke 2011). The divide in routine housework be-
tween men and women is thus consequential for gender inequality in other spheres
of life.

4.1 Technical Summary of the Literature Reviewed

We review in this section comparative peer-reviewed articles and key comparative
books on housework that have been published since 2000 (for a review of earlier
works see Coltrane 2000). We limit our discussion to cross-nationally comparative
peer-reviewed outlets published in English, which investigate men’s and/or women’s
absolute or relative contributions to routine housework as dependent variable. Our
literature search resulted in 49 publications, most of them articles, published between
2000 and autumn 2017.

As outlined in the conceptual section of this paper, the literature on routine house-
work can be grouped according to various design aspects of which Table A1 (Online
Appendix) provides a technical overview (these studies’ main empirical findings are
summarized in Table 1). We emphasize the distinction between multicountry studies
and comparative case designs, as the former enable multilevel modelling, which al-
lows for testing macro-level effects, as well as macro–micro-level interactions (see
Table 1 and Table A1 in the Online Appendix).

The housework literature is clearly dominated by comparisons of European and
OECD countries and includes both comparative case studies as well as multicountry
studies. The 16 comparative case studies reviewed for this paper mostly compared
2 to 3 countries, whereas the 32 multicountry studies compared between nine and
34 countries. The book edited by Treas and Drobnič contains both chapters em-
ploying comparative case designs and multicountry studies. Almost two thirds of
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the multicountry studies reviewed for this paper applied multilevel analysis. Time-
use data are employed in both strands of research, whereas the case-design based
studies employ more national time use data and multicountry comparisons draw
mainly from the MTUS. Survey data are used in both strands of research as well,
whereas the selection of countries and choice of data sets is more heterogeneous
among the comparative case studies than the multicountry studies. The largest share
of multicountry studies draws on ISSP data, followed by studies using the ESS
and MTUS (see Table A1, column 6 in the Online Appendix). The ISSP collects
estimates of both absolute and relative contributions to housework. The relative esti-
mates are most frequently used in the studies reviewed here (see Table A1, column 9
in the Online Appendix). The ESS contains stylized estimates of respondent’s time
for housework as well as estimates for the respondent’s partner. These data are
frequently combined in the studies reviewed here to create relative measures of
housework. The MTUS data contain absolute measures of time use, based on indi-
vidual time-diaries. The MTUS-based studies tend to focus on absolute measures
of housework, often investigating cross-national variation in time trends. As many
of the multicountry studies use the same data, similar measures of housework and
regression techniques, substantive findings should be rather well-comparable across
studies.

4.2 Individual Agency in Micro-level Theories on Housework

There are many studies aiming to test micro-level theories of gendered divisions
of housework in different countries, both in comparative case study designs (i. e.
Bittman et al. 2003; Gupta et al. 2015) and in multicountry studies (i. e. Aassve
et al. 2014; Davis and Greenstein 2004; Geist 2005; Knudsen and Wærness 2008).
We argue that the concept of agency may be useful to understand the linkages
between men’s and women’s unequal performance of housework and the internal
and external constraints they are facing. Agency has been described as a person’s
fundamental relative autonomy in all circumstances (Hitlin and Elder 2007) and as
embedded in specific institutional contexts (see also Emirbayer and Mische 1998;
Mahmood 2001). The concept of agency thus describes men’s and women’s limited
range of possible alternative actions and variations thereof in distinct contexts. It has
been argued that the alternatives men and women perceive are conditioned by the
individuals internalized own past experiences. To be sure, a person’s gender defines
or influences these experiences from birth onwards, most notably when it comes to
family life (Eliot 2012; Grunow and Veltkamp 2016).

An important approach underlying the micro-level assessment of gender divi-
sions of housework uses a concept of agency that links women’s and men’s focus
on jointly maximizing the welfare of the household with the principle of economic
rationality (Becker 1981). Following this line of reasoning, scholars have assessed
whether women specialize in housework and men in paid work because men are
the more productive earners and women the more productive homemakers. How-
ever, the number of studies falsifying this claim has been increasing, and more
recently, research has turned to alternative explanations for gendered divisions of
housework (see also Baxter and Tai 2016; Coltrane 2000). In the comparative lit-
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erature published from 2000 onwards, economic rationality still plays an important
role, but more attention is paid to the fact that performing housework is associated
with economic dependency and that partners may have their own (economic and
noneconomic) motives to do—or avoid doing—housework.

In the recent comparative literature four main theoretical mechanisms are ad-
dressed relating to individual agency in different ways (see Table 1 for an overview):
First, economic dependency and resource-bargaining emphasize the existence of
economic power relations in couples. These concepts suggest that the spouse with
the greater earnings has more power to refrain from doing housework (reviewed
in Gupta 2007). Second, the concept of time availability suggests that the partner
who spends less time in paid work performs a greater share of housework because
he/she has more time available (Barnett 1994; Presser 1994). This concept assumes
a cooperative approach to gender divisions of housework, thus considering agency
a pragmatic choice. Observed availability of time, however, may itself be a result of
relative labor market resources and/or gender ideologies. Third, scholars focusing on
concepts of doing gender (West and Zimmerman 1987) have argued that in contem-
porary societies, femaleness is still confirmed by doing housework and maleness by
avoiding housework (Berk 1985). Doing gender thus explicitly relates to agency in
terms of internalized gender ideologies and helps understand why some people (in
particular women) may choose to perform more housework even though this may
not be in their own best economic interest. Fourth, deviance neutralization has been
discussed as a mechanism that operates through gendered links between relative
resources and internalized gender ideologies. This mechanism suggests that women
earning (or working) more than their male partners compensate for their nonnorma-
tive divisions of paid work by performing even more housework than their normative
peers (Bittman et al. 2003; Greenstein 2000).

4.3 Empirical Assessment of Micro-level Theories on Housework

It is straightforward to expect cross-national variation in the empirical salience of
the different micro-level theories. First, women’s absolute and relative economic
bargaining power should be higher (and dependency as well as time availability re-
duced) in countries where paid employment is more equally shared between women
and men. Second, traditional gender ideologies that consider unpaid housework and
care a predominantly female domain and paid work a predominantly male domain
have declined considerably over the past decades (Knight and Brinton 2017). These
shifts have led to more variation in gender ideologies, both within and between
countries (Grunow et al. 2018; Knight and Brinton 2017).

Additionally, scholars have frequently pointed out that the micro-level theories on
gender divisions of housework suggest dynamic developments of housework over the
course of couple relationships whereas the vast majority of comparative studies use
cross-sectional micro-level data which is unable to test micro-level sources of change
over time (Baxter and Tai 2016; Grunow et al. 2012; Kühhirt 2012). This research
runs the risk of confusing causes and consequences of divisions of work observed
at a particular point in time. There is also a chance to falsely attribute effects that
have been caused by couple-dynamics to macro-level country characteristics and
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vice versa. Complementing this argument, Knudsen and Wærness (2008) claimed
that the national context affected women’s and men’s total time in paid work and
housework in the same direction, thus potentially blurring effects of national context
on couples’ divisions of work.

Taking both substantial and methodological arguments into account, it is per-
haps not surprising that roughly between 20 and 30% of comparative micro-level
cross-sectional studies found varying support by country for economic dependency,
time availability and doing gender (Table 1). According to the studies employing
multilevel analyses, roughly between 6 and 12% of variance in gender divisions of
housework can be attributed to the country level, whereas variance explained on the
country level tends to be smaller among men than women (Fuwa 2004; Fuwa and
Cohen 2007; Hank and Jürges 2007; Thébaud 2010; van der Lippe et al. 2011).7

Economic dependency and resource bargaining theories have unconditionally
been confirmed in one third of the comparative studies reviewed (Table 1). Close to
one third found varying support for economic dependency and resource bargaining
by country and another third by gender (cp. Table 1). Variation by gender indicates
that if the female partner earns less than the male partner, his housework share
is significantly lower than in couples earning approximately the same, but in the
reverse case, the effect is not statistically significant. The operationalization of rel-
ative resources and dependency varied between studies. Some studies used relative
income or relative occupational status (for example, Fahlén 2016; Ruppanner 2010).
Others operationalized relative resources in terms of relative education (for example,
Aassve et al. 2014; Lewin-Epstein et al. 2006). According to the study by Aassve
et al. (2014), relative education mattered more in Western Europe and less in East-
ern Europe. Multivariate models including measures of relative income in addition
to relative education were supportive of economic dependency rather than relative
resources (ibid.). Cross-national variation in support for economic dependency and
bargaining mechanisms was reported more frequently in comparative case studies
than in multicountry studies.

Support in favor of the time availability argument varied as well. Two of the
comparative case studies, but none of the multicountry studies rejected the time
availability argument. Time availability was measured rather consistently in terms
of respondent’s and partners’ absolute or relative hours in paid work. More than
half of the studies reported unconditional support for time availability. One out of
five reported variation by country and a few studies reported variation by gender.
Variation by gender means that women working part-time spent more time for
housework than women working full-time whereas men working part-time spent
less time for housework than their full-time working peers (for example Moreno-
Colom 2017).

Studies seeking to address the doing gender theory controlled for respondent’s
gender ideologies thus separating, for example egalitarian-minded persons from
persons with more traditional views on gender divisions of work. The doing gender
hypothesis received unconditional support in close to 60% of the studies. A quarter

7 Of course, variance components are further influenced by other aspects of study design, such as the
selection of countries, micro-level sampling frames and construction of the dependent variable.
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of the studies found variation in determining whose gender ideologies mattered for
gender divisions of housework, women’s or men’s. Another quarter of the studies
found support for doing gender in some countries but not in others and two studies
reported variation by gender and country. Geist (2005), for instance, reported that
women with egalitarian gender ideologies performed less housework in liberal and
social-democratic regimes but not in conservative regimes, whereas men’s gender
ideologies consistently affected their shares of housework. In a similar vein, Norden-
mark (2004) pointed to interaction effects between gender ideologies and country
context (see also Cooke 2006). To summarize, both comparative case design stud-
ies and multicountry studies suggest cross-national variation in the ways gender
ideologies and housework are related.

Deviance neutralization has been assessed less often in comparative research than
other theories. Where assessed, the deviance neutralization hypothesis received em-
pirical support in comparative case studies, in particular in countries that are usually
classified as liberal welfare regimes (Bittman et al. 2003; Evertsson and Nermo
2004). According to multicountry studies, there is also support for deviance neutral-
ization. Thébaud (2010) found support for resource bargaining in a sample restricted
to partnered men, but reported that men’s behavior was even more consistent with
gender deviance neutralization in countries with traditional gender cultures. Aassve
et al. (2014) investigated cross-national gender divisions of housework among co-
resident couples. Their findings stressed the importance of the gender ideologies
held by women and men for divisions of housework and in addition supported the
deviance neutralization hypothesis. Importantly, their study provided further support
(but did not test) for possible interactions between gender ideologies and country
context (ibid.).

To summarize we find rather stable cross-national support for the decisive role
of doing gender, time availability and deviance neutralization on gendered divisions
of housework. We find mixed cross-national evidence for resource bargaining and
economic dependency and in addition marked variation by gender. Apparently, with
respect to divisions of housework, men benefit more than women from having high
relative economic resources.

4.4 Empirical Assessment of Macro–Micro Interactions

The fact that support for micro-level theories often varied between countries has
fueled more systematic assessments of macro–micro interactions (Fahlén 2016; Geist
and Cohen 2011; Ruppanner 2010; Tamilina and Tamilina 2014; Treas and Tai 2016).
This shift in focus is further promoted by the spread of comparative data on country
characteristics, such as work–family policies and gender equality measures, which
can be merged with comparative micro-level data and applied in multilevel analyses.8

Most frequently, studies of micro–macro interrelations included interaction terms

8 A broad range of macro-level work–family policy indicators have become available which allow for
assessing the impact of specific macro-level variables and work–family policies on gender divisions of
labor (for example the OECD family data base; Multilinks Data base; various gender equality measures,
developed the United Nation’s Development Programme).
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with national gender equality measures (see Table 1). Studies consistently reported
that these macro-level indicators moderate divisions of housework beyond individual
characteristics. In addition, studies continued to draw on welfare state typologies,
either to group the countries assessed in respective dummy variables (for example
Altintas and Sullivan 2017), or to motivate country selection and country-specific
hypotheses in comparative case studies (Gupta et al. 2015).9 Empirical support for
the relevance of welfare regime differences is rather high and consistent between
studies (see Table 1). Overall gender equality (i. e. measured in terms of greater
aggregate equality in employment participation, political representation or GEM) has
been found to increase egalitarian divisions of housework, though these effects have
been rather small (Davis and Greenstein 2004; Fuwa 2004; Hook 2006; Ruppanner
2010). Significant interaction effects have been reported between GEM, women’s
gender ideology and time availability on men’s share of housework (Fuwa 2004).
Hank and Jürges (2007) reported a similar association between GEM and divisions
of housework in their study of older couples. This research suggests that women’s
agency (be it economic or ideological) is more pronounced for those living in more
egalitarian countries (see also Cooke 2006).

The salience of gender ideologies and women’s economic bargaining power tend
to be lower in conservative welfare states and in countries with low levels of gender
equality. In the Scandinavian countries, which also score high on national gender
equality measures, women’s capacity to negotiate their share of housework is highest
(see also Cooke and Baxter 2010).

By and large, these findings are consistently reported in comparative case designs
and in multicountry studies. Whereas only multicountry studies employing multi-
level analysis are able to provide rigorous tests of these micro–macro associations,
longitudinal comparative case studies are needed to assess these processes from
a life course perspective.

5 Gender Divisions of Paid and Unpaid Work—Evidence from a Life
Course Perspective

The time women and men devote to paid and unpaid work varies over the life course.
More scholars thus argue that applying a life course perspective to remaining gender
differences in gender divisions of work is indispensable to investigating the inter-
relations of macro- and micro-level mechanisms that contribute to the gendering of
paid and unpaid work over time (Baxter et al. 2014; Baxter and Tai 2016; Coltrane
2010; Nitsche and Grunow 2016). The life course perspective highlights, first, the
ways in which national institutions, such as educational and occupational systems,
labor markets, and work–family policies structure gendered variation in paid and
unpaid work over time (Brückner and Mayer 2005). This aspect is of particular im-
portance for cross-national comparisons. Second, the life course perspective draws
attention to path dependencies, turning points, and the role of linked lives in shaping

9 Other macro-level factors observed include, for example, indicators of economic growth, economic in-
equality and divorce rates (Batalova and Cohen 2002; Heisig 2011).
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men’s and women’s agency in gender divisions of work (Elder 1998).10 It is thus
not surprising that time for paid and unpaid types of work varies as individuals
leave the parental home, start and end relationships, move in together, and have
children. Across a wide range of countries, both sexes now have on average higher
and more similar skills when they form a couple and move in together because
education, school-to-work transitions, cohabitation and early employment patterns
decreasingly vary by gender (Blossfeld et al. 2005, 2015; Nazio 2008). Available
evidence suggests that women and men share paid and unpaid work more equally
during the early stages of the life course than aggregate national averages would
suggest (Blossfeld et al. 2005; Bühlmann et al. 2009). However, whereas working
age men’s time for paid and unpaid work remains rather stable over the life course,
regardless of family transitions, women’s time-use is strongly affected by family-
related turning points, most importantly the birth of children (Baxter et al. 2014;
Baxter and Tai 2016; Kühhirt 2012; Schober 2013). As a result, couples’ divisions
of paid and unpaid work become more unequal during family formation, and they
often remain unequal, due to path dependencies in partners’ career advancement,
pay and the newly established routines in divisions of housework and care. In many
countries, motherhood comes with earnings penalties, while fathers experience earn-
ings premiums (Boeckmann and Budig 2013; Budig et al. 2012). These differences
mostly apply in countries lacking public childcare for infants and toddlers and re-
lated to this, in couples with stay-at-home mothers (Boeckmann and Budig 2013;
Budig et al. 2012).

Cross-national research employing a life course perspective to the transition to
parenthood is still rare, but available qualitative comparative studies suggest that
prevalent parenthood ideologies are powerful forces that may lead new mothers to
prioritize unpaid housework and care over their equality claims and career ambitions,
whereas most new fathers start perceiving themselves as main earners (Evertsson and
Grunow 2016). Transitions to parenthood thus affect individual agency in gendered
ways, and new parents challenging dominant parenthood ideologies report feeling
penalized by relevant others, for instance relatives, colleagues or bosses (ibid.).
According to this study, parenthood ideologies and related behaviors vary across
work–family policy contexts, with couples in Sweden, a prime example of a social
democratic welfare state, planning the most egalitarian work-care arrangements and
couples in the Czech Republic, a postsocialist transition country promoting extensive
maternity leave, the least egalitarian divisions (ibid.).

The claim that change and persistence of gendered divisions of work at the
transition to parenthood are moderated by work–family policies is further backed
up by comparative life course research using cross-sectional data (Bühlmann et al.

10 Path dependencies concern established routines in everyday life as well as trajectories, such as career
paths, which are unlikely to change, unless they are disrupted by biographical turning points (Nitsche and
Grunow 2016). Turning points that may impact gender divisions of paid and unpaid work include the birth
of children, couples’ separation, illness or job loss. The notion of linked lives emphasizes that individual
life courses are tied to the life courses of other people, most importantly that of partners and children
(Moen 2003).
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2009).11 For couples living in social democratic regimes, shifts in gender divisions
of paid and unpaid work are rarer and less persistent, whereas couples living in
liberal regimes tend to accommodate to unequal divisions of work. Couples in
conservative regimes experience a similar, though less pronounced traditionalization
than their peers in liberal regimes (ibid.). Eastern European couples tend to return
to prebirth employment symmetry while housework remains gendered. The findings
are in line with conclusions drawn from quantitative longitudinal research in single
countries (Baxter et al. 2014; Grunow et al. 2012; Kühhirt 2012). Taken together,
these findings complement the theoretical arguments and findings reviewed in the
previous sections by pointing to household dynamics of paid and unpaid work
that are linked to both economic and noneconomic forms of individual agency and
moderated by the national context.

6 Methodological Implications for Cross-sectional Research

The findings reviewed in the previous section illustrate the importance of theorizing
and operationalizing gender divisions of labor as processes that change over the
individual lifetime, not only in comparative perspective. Even though longitudinal
analyses of paid employment have meanwhile become standard in comparative re-
search, most cross-national studies of routine housework and child care are based on
cross-sectional data or repeated cross-sections. The potential mechanisms at work
would therefore have to be stable over the life course to allow for correct analyses
of the determinants of gendered divisions of work (compare Baxter and Tai 2016).
As a consequence, cross-sectional variables, such as (relative or individual) earnings
and (relative or individual) employment hours have frequently been shown to be en-
dogenous in cross-sectional research. Earnings and work hours not measured at an
earlier point in time may have affected divisions of unpaid work observed later and
subsequently earlier divisions of unpaid work may have affected earnings (Bloemen
and Stancanelli 2014; Carlson and Lynch 2017).

Cross-sectional data also create problems for the correct assessment of the im-
pact of macro-level variables on gender divisions of work, for instance specific
work–family policies. First, work–family policies in place at one point in time tar-
get subgroups of the populations studied (for instance, parents of newborns), not
parents per se or the working population as a whole. Second, policy changes may
affect the behavior of target groups with delay and it may take even longer un-
til the wider population adopts their attitudes and behaviors (Lachance-Grzela and
Bouchard 2010). Cross-sectional data, though clearly dominant in comparative re-
search, are unsuited to correctly assess these dynamics. In the absence of longitudinal
data, these limitations need to be taken into account when designing comparative
research and interpreting the results.

11 Bühlmann et al. (2009) base their analysis on cross-sectional ESS data, but they use a life course ap-
proach to construct comparison groups reflecting different biographical stages and to inform their hypothe-
ses.
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7 Summary and Discussion

This paper provided a comparative overview of changes in gendered divisions of paid
and unpaid work in Western societies throughout the late 20th and early 21st century.
Starting from the notion that the performance of paid and unpaid work constitutes
the basis for individual identity, interaction, social participation and inequality in the
Western world, we investigated how work–family policies, welfare state regimes and
national levels of gender equality affected change in men’s and women’s divisions
of work.

We first discuss cross-national variation observed in the macro-level trends. In the
1960s and 1970s, cross-national differences in gender divisions of paid and unpaid
work used to correspond rather closely to the expectations derived from welfare state
theory. On average, the most gender balanced divisions of paid and unpaid work
could be found in the social-democratic countries, the least gender balanced divisions
in the conservative countries of southern Europe. Over time and concomitant with
the expansion of welfare states, the spread of work–family supportive policies and
women’s more equal political and economic representation in western societies,
country differences became smaller and within-regime variation more pronounced.
Over the same period, men more than doubled their time for routine housework and
co-resident fathers more than doubled the time spent with their children. Still, the
literature consistently supports the conclusion that gender convergence in the time
spent on paid and unpaid work was mostly driven by the changing employment
behavior of women and that the increase in women’s employment was at least in
part a reaction to policy changes addressing working mothers (Cipollone et al. 2014;
Cooke and Baxter 2010; Thévenon 2013).

Despite long-term trends of gender convergence across a wide range of countries
in paid and unpaid types of work, working age women continue to perform substan-
tially more housework and childcare than working age men and men perform more
paid work than women. Since paid work provides direct access to material resources
and is more highly valued in contemporary societies than unpaid work, the resulting
gap in divisions of paid and unpaid work has consequences for gender inequalities
in earnings, human capital accumulation and further segregation of tasks within
households over time, to the disadvantage of women (Gershuny 2018). Most of the
research reviewed for this overview article therefore aimed to better understand why
women continue to perform on average more housework and under which condi-
tions men increase their housework share (Baxter and Tai 2016; Lachance-Grzela
and Bouchard 2010).

The review of comparative studies assessing micro-level theories and potential
mechanisms associated with gendered divisions of housework yielded quite consis-
tent cross-national support for the doing gender theory, operationalized in terms of
individual gender ideology measures. Women holding egalitarian gender ideologies
tend to perform less housework and men holding egalitarian ideologies perform
more housework than their less egalitarian peers. Studies are more ambiguous con-
cerning whose ideologies matter more, i. e. women’s or men’s, an individual’s or
their partner’s. Multilevel models provided additional insights into macro–micro
interrelations between individual gender ideologies and country level traits, most

K



Comparative Analyses of Housework and Its Relation to Paid Work: Institutional Contexts and...

importantly welfare state regimes, work–family policies and women’s economic
and political representation. In conservative welfare states, specifically in countries
in which women’s economic and political representation is lower, masculine culture
prominent and minimal work–family supportive policies exist, gender divisions of
housework were affected less by individual gender ideologies. In the Scandinavian
countries, where these macro-level aspects support more egalitarian divisions of
work and care, gender ideologies mattered more.

Studies reported mixed evidence, including variation between countries and by
gender concerning the resource bargaining and economic dependency mechanisms,
operationalized in terms of partners’ relative earnings, educational levels or occupa-
tion. Considering variation by gender, we conclude that when it comes to arranging
housework within couples, men more often than women use their higher relative
economic resources to negotiate lower shares of housework. In principle, this gen-
dered finding can be interpreted as evidence pointing to deviance neutralization.
The deviance neutralization mechanism suggests that women perform more—and
men less—housework to compensate for violating of traditional gender ideologies
in cases where the woman earns more than her partner. Such conclusions about the
gendered meaning of relative resources and economic dependency are further sub-
stantiated by studies using multilevel models. Respective analyses have shown that in
countries supporting gender equality and maternal employment through work–family
policies women’s economic bargaining power on the micro-level was higher, and
corresponded better with the theoretically expected patterns.

This evidence was backed up and complemented by the small but growing body
of comparative life course research. Life course research adopting a comparative
approach is still rare but available studies consistently show that men’s and women’s
agency changes over the life course, affecting strategic economic motives, as well
as internalized gender ideologies (Evertsson and Grunow 2016). Family formation
thus constitutes a turning point in couples’ divisions of work and care that leads
to changes in gender divisions of paid and unpaid work. These changes tend to
become path-dependent; an insight that helps explaining why on average across
countries, women still perform more unpaid work than men and men perform more
paid work. Work–family policies were found to moderate these dynamics, indicating
the potential of policies to influence gender divisions of work over the life course
(Bühlmann et al. 2009).

Taken together, we can conclude that women’s agency to perform or avoid per-
forming housework, whether driven by strategic economic considerations, by inter-
nalized gender ideologies, or by a mixture of both, is stronger in countries supporting
higher levels of gender equality. Men are on average better able to enact economic
agency, and avoid housework, in contexts favoring traditionally masculine culture
and male breadwinning, while their support for gender balanced policies and prac-
tices depends on their social surroundings (Thébaud 2010; Thébaud and Pedulla
2016).

Whereas the body of research assessing the gender-division of work included
both comparative case designs and multicountry studies, the latter provided explicit
statistical tests over the past two decades of which aspects of country context impact
on divisions of unpaid work at home. In particular, the growing use of multilevel
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analyses provided new insights of how micro-level patterns of men’s and women’s
performance or avoidance of housework were mediated by national levels of gender
equality, economic inequality, and work–family policies (i. e. Dotti Sani 2014; Fahlén
2016; Knudsen and Wærness 2008; Heisig 2011).

What difference does the national context make, compared to individual factors
and are context effects practically significant in terms of effect sizes? Technically,
this question can be answered in a straight-forward manner by looking at the studies
that have employed multilevel analyses. The studies reviewed in this paper report
that roughly between 6 and 12% of variance in gender divisions of housework can
be attributed to the country level and that the variance explained on the country
level is higher for women than men (Fuwa 2004; Fuwa and Cohen 2007; Hank and
Jürges 2007; Thébaud 2010; van der Lippe et al. 2011).

More importantly, however, scholars investigating social inequalities associated
with gender divisions of labor need to consider that national context enters the
analyses not only in terms of macro-level variables, it also shapes the gender in-
equalities which are measured on the micro level, affecting both, the dependent and
independent variables considered (in a similar vein Coltrane 2010). An example
would be new mothers’ economic bargaining power. In countries supporting mater-
nal employment through work–family policies, mothers will have more economic
resources and thereby more bargaining power relative to their partners than in coun-
tries unsupportive of maternal employment. Work–family policies have also been
argued to change gender ideologies on both the micro and macro levels (Gangl and
Ziefle 2015; Grunow et al. 2018). Related to this, national context has an impact
on how homogenous or heterogeneous men’s and women’s economic resources or
gender ideologies are. If there is high variation within a country in these aspects, the
share of the variance explained on the country level will be lower, and vice versa.
A substantial interpretation of high and low country-level variance needs to draw
on theory and substantial arguments, not only on statistical significance and effect
sizes.

Earlier reviews of studies investigating gender divisions of paid and unpaid work
concluded that the theorizing of macro- and micro-level interdependencies has re-
mained surprisingly weak, given the great empirical advances that have been made
in the field (Coltrane 2010; Cooke and Baxter 2010). The more recent publications
reviewed here do not suggest a broad theoretical turn either. The review concludes
with a call for integrating the theoretical and substantial insights gained by micro-
level longitudinal research more systematically into the design and interpretation of
multilevel models of gender divisions of paid and unpaid work. As pointed out in
the previous section, adopting a life course perspective may go a long way, even if
applied to cross-sectional data.

Acknowledgements The author thanks Yasemin Altintop, Bastian Ast and Luisa Bischoff for research
assistance, Aline Gould for language editing and Miriam Bröckel, Marina Hagen and Catherine Hakim for
comments and suggestions.

K



Comparative Analyses of Housework and Its Relation to Paid Work: Institutional Contexts and...

References

Aassve, Arnstein, Giulia Fuochi, and Letizia Mencarini. 2014. Desperate housework: relative resources,
time availability, economic dependency, and gender ideology across Europe. Journal of Family Issues
35:1000–1022.

Aisenbrey, Silke, Marie Evertsson, and Daniela Grunow. 2009. Is there a career penalty for mothers’ time
out? A comparison of Germany, Sweden and the United States. Social Forces 88:573–605.

Alsarve, Jenny, Katarina Boye, and Christine Roman. 2019. Realized plans or revised dreams? Swedish
parents’ experiences of care, parental leave and paid work after childbirth. In New parents in Europe:
Work-care practices, Gender norms and Family Policies, ed. Daniela Grunow, Marie Evertsson. Chel-
tenham: Edward Elgar. Forthcoming.

Altintas, Evrim, and Oriel Sullivan. 2016. 50 years of change updated: cross-national gender convergence
in housework. Demographic Research 35:455–470.

Altintas, Evrim, and Oriel Sullivan. 2017. Trends in fathers’ contribution to housework and childcare under
different welfare policy regimes. Social Politics 24:81–108.

Anxo, Dominique, Letizia Mencarini, Ariane Pailhé, Anne Solaz, Maria Letizia Tanturri, and Lennart
Flood. 2011. Gender differences in time use over the life course in France, Italy, Sweden, and the US.
Feminist Economics 17(3):159–195.

Barnett, Rosalind C. 1994. Home-to-work spillover revisited: a study of full-time employed women in
dual-earner couples. Journal of Marriage and the Family 56:647–656.

Barnett, Rosalind C., and Yu -Chu Shen. 1997. Gender, high- and low-schedule-control housework tasks,
and psychological distress. A study of dual-earner couples. Journal of Family Issues 18:403–428.

Batalova, Jeanne A., and Philip N. Cohen. 2002. Premarital cohabitation and housework: couples in cross-
national perspective. Journal of Marriage and Family 64:743–755.

Baxter, Janeen, and Tsui Tai. 2016. Inequalities in unpaid work: a cross-national comparison. In Handbook
on well-being of working women. International handbooks of quality-of-life, ed. Mary L. Connerley,
Jiyun Wu, 653–671. Dordrecht: Springer.

Baxter, Janeen, Sandra Buchler, Francisco Perales, and Mark Western. 2014. A life-changing event: first
births and men’s and women’s attitudes to mothering and gender divisions of labor. Social Forces
93:989–1014.

Becker, Gary S. 1981. A treatise on the family. Cambridge, London: Harvard University Press.
Berk, Sarah F. 1985. The gender factory: the apportionment of work in American households. New York:

Plenum Press.
Bianchi, Suzanne M., Liana C. Sayer, Melissa A. Milkie, and John P. Robinson. 2012. Housework: Who

did, does or will do it, and how much does it matter? Social Forces 91:55–63.
Bittman, Michael, Paula England, Liana C. Sayer, Nancy Folbre, and George Matheson. 2003. When

does gender trump money? Bargaining and time in household work. American Journal of Sociol-
ogy 109:186–214.

Bloemen, Hans G., and Elena G.F. Stancanelli. 2014. Market hours, household work, childcare, and wage
rates of partners: an empirical analysis. Review of Economics of the Household 12:51–81.

Blossfeld, Hans-Peter, Erik Klijzing, Melinda Mills, and Karin Kurz. 2005. Globalization, uncertainty and
youth in society: the losers in a globalizing world. London: Routledge.

Blossfeld, Hans-Peter, Jan Skopek, Moris Triventi, and Sandra Buchholz. 2015. Gender, education and
employment: an international comparison of school-to-work transitions. Cheltenham: Edward Elgar.

Boeckmann, Irene, and Michelle Budig. 2013. Fatherhood, intra-household employment dynamics, and
men’s earnings in a cross-national perspective (No. 592). LISWorking Paper Series. http://hdl.handle.
net/10419/95618. Accessed 8 June 2018.

Bonke, Jens. 2005. Paid work and unpaid work: diary information versus questionnaire information. Social
Indicators Research 70:349–368.

Brückner, Hannah, and Karl Ulrich Mayer. 2005. De-standardization of the life course: what it might
mean? And if it means anything, whether it actually took place? Advances in Life Course Research
9:27–53.

Budig, Michelle J. 2004. Feminism and the family. In The Blackwell companion to the sociology of fami-
lies, ed. Jacqueline Scott, Judith Treas, and Martin Richards, 416–434. Oxford: Blackwell.

Budig, Michelle J., Joya Misra, and Irene Boeckmann. 2012. The motherhood penalty in cross-national per-
spective: the importance of work–family policies and cultural attitudes. Social Politics 19:163–193.

K

http://hdl.handle.net/10419/95618
http://hdl.handle.net/10419/95618


D. Grunow

Bühlmann, Felix, Guy Elcheroth, and Manuel Tettamanti. 2009. The division of labour among European
couples: the effects of life course and welfare policy on value–practice configurations. European
Sociological Review 26:49–66.

Carlson, Daniel L., and Jamie L. Lynch. 2017. Purchases, penalties, and power: the relationship between
earnings and housework. Journal of Marriage and Family 79:199–224.

Centre for Time Use Research. 2018. Multinational time use study. https://www.timeuse.org/mtus. Ac-
cessed 9 June 2018.

Charles, Maria, and David B. Grusky. 2004. Occupational ghettos: the worldwide segregation of women
and men. Stanford: Stanford University Press.

Cipollone, Angela, Eleonora Patacchini, and Giovanna Vallanti. 2014. Female labour market participation
in Europe: novel evidence on trends and shaping factors. IZA Journal of European Labor Studies
3:18.

Coltrane, Scott. 2000. Research on household labor: Modeling and measuring the social embeddedness of
routine family work. Journal of Marriage and Family 62:1208–1233.

Coltrane, Scott. 2010. Gender theory and household labor. Sex Roles 63:791–800.
Cooke, Lynn P. 2006. Policy, preferences, and patriarchy: the division of domestic labor in east Germany,

west Germany, and the United States. Social Politics: International Studies in Gender, State and
Society 13:117–143.

Cooke, Lynn P. 2011. Gender-class equality in political economies. Abingdon: Routledge.
Cooke, Lynn P., and Janeen Baxter. 2010. “Families” in international context: Comparing institutional

effects across western societies. Journal of Marriage and Family 72:516–536.
Cotter, David, Joan M. Hermsen, and Reeve Vanneman. 2011. The end of the gender revolution? Gender

role attitudes from 1977 to 2008. American Journal of Sociology 117:259–289.
Cunningham, Mick. 2007. Influences of women’s employment on the gendered division of household labor

over the life course: evidence from a 31-year panel study. Journal of Family Issues 28:422–444.
Cunningham, Mick. 2008. Influences of gender ideology and housework allocation on women’s employ-

ment over the life course. Social Science Research 37:254–267.
Davis, Shannon N., and Theodore N. Greenstein. 2004. Cross-national variations in the division of house-

hold labor. Journal of Marriage and Family 66:1260–1271.
Davis, Shannon N., and Theodore N. Greenstein. 2009. Gender ideology: Components, predictors, and

consequences. Annual Review of Sociology 35:87–105.
Dotti Sani, Giulia Maria. 2014. Men’s employment hours and time on domestic chores in European coun-

tries. Journal of Family Issues 35:1023–1047.
Elder, Glen H. 1998. The life course as developmental theory. Child Development 69:1–12.
Eliot, Lise. 2012. Pink brain, blue brain: how small differences grow into troublesome gaps—and what we

can do about it. Richmond: Oneworld.
Emirbayer, Mustafa, and AnnMische. 1998. What is agency? American Journal of Sociology 103:962–1023.
Erlinghagen, Marcel. 2019. Employment and its institutional context. In Cross-national comparative re-

search – analytical strategies, results and explanations. Sonderheft Kölner Zeitschrift für Soziolo-
gie und Sozialpsychologie, eds. Hans-Jürgen Andreß, Detlef Fetchenhauer and Heiner Meulemann.
Wiesbaden: Springer VS. https://doi.org/10.1007/s11577-019-00599-6.

Esping-Andersen, Gøsta. 1990. The three worlds of welfare capitalism. Princeton: Princeton University
Press.

Evertsson, Marie, and Daniela Grunow. 2016. Narratives on the transition to parenthood in eight Euro-
pean countries. The importance of gender culture and welfare regime. In Couples’ transitions to
parenthood: analysing gender and work in Europe, ed. Daniela Grunow, Marie Evertsson, 269–294.
Cheltenham: Edward Elgar.

Evertsson, Marie, and Magnus Nermo. 2004. Dependence within families and the division of labor: com-
paring Sweden and the United States. Journal of Marriage and Family 66:1272–1286.

Fahlén, Susanne. 2016. Equality at home—A question of career? Housework, norms, and policies in a Eu-
ropean comparative. Demographic Research 35:1411–1440.

Fuwa, Makiko. 2004. Macro-level gender inequality and the division of household labor in 22 countries.
American Sociological Review 69:751–767.

Fuwa, Makiko, and Philip N. Cohen. 2007. Housework and social policy. Social Science Research
36:5112–5530.

Gangl, Markus, and Andrea Ziefle. 2015. The making of a good woman: extended parental leave entitle-
ments and mothers’ work commitment in Germany. American Journal of Sociology 121:511–563.

Geist, Claudia. 2005. The welfare state and the home: regime differences in the domestic division of labour.
European Sociological Review 21:23–41.

K

https://www.timeuse.org/mtus
https://doi.org/10.1007/s11577-019-00599-6


Comparative Analyses of Housework and Its Relation to Paid Work: Institutional Contexts and...

Geist, Claudia, and Philip N. Cohen. 2011. Headed toward equality? Housework change in comparative
perspective. Journal of Marriage and Family 73:832–844.

Gershuny, Jonathan. 2018. Gender symmetry, gender convergence and historical work-time invariance
in 24 countries. https://www.timeuse.org/sites/default/files/2018-02/CTUR%20WP%202%202018_
0.pdf. Accessed 8 June 2018.

Gershuny, Jonathan, and Oriel Sullivan. 2003. Time use, gender, and public policy regimes. Social Politics
10:205–228.

Gershuny, Jonathan, Michael Bittman, and John Brice. 2005. Exit, voice, and suffering: do couples adapt
to changing employment patterns? Journal of Marriage and Family 67:656–665.

Goerres, Achim, Markus B. Siewert and Claudius Wagemann. 2019. Internationally comparative research
designs in the social sciences: Fundamental issues, case selection logics, and research limitations.
In Cross-national comparative research – analytical strategies, results and explanations. Sonderheft
Kölner Zeitschrift für Soziologie und Sozialpsychologie, eds. Hans-Jürgen Andreß, Detlef Fetchen-
hauer and Heiner Meulemann. Wiesbaden: Springer VS. https://doi.org/10.1007/s11577-019-00600-
2.

Gornick, Janet C., andMarcia K. Meyers. 2003. Welfare regimes in relation to pad work and care. Advances
in Life Course Research 8:45–67.

Greenstein, Theodore N. 2000. Economic dependence, gender, and the division of labor in the home: A
replication and extension. Journal of Marriage and the Family 62:322–335.

Grunow, Daniela. 2017. Theoriegeleitetes Sampling für international vergleichende Mixed-Methods-
Forschung. Kölner Zeitschrift für Soziologie und Sozialpsychologie 69:213–235.

Grunow, Daniela, and Gerlieke Veltkamp. 2016. Institutions as reference points for parents-to-be in Eu-
ropean societies: A theoretical and analytical framework. In Couples’ transitions to parenthood:
analysing gender and Work in Europe, ed. Daniela Grunow, Marie Evertsson, 3–33. Cheltenham:
Edward Elgar.

Grunow, Daniela, Katia Begall, and Sandra Buchler. 2018. Gender ideologies in Europe: A multidimen-
sional framework. Journal of Marriage and Family 80:42–60.

Grunow, Daniela, Heather Hofmeister, and Sandra Buchholz. 2006. Late 20th-century persistence and
decline of the female homemaker in Germany and the United States. International Sociology
21:101–131.

Grunow, Daniela, Florian Schulz, and Hans-Peter Blossfeld. 2012. What determines change in the division
of housework over the course of marriage? International Sociology 27:289–307.

Gupta, Sanjiv. 2007. Autonomy, dependence, or display? The relationship between married women’s earn-
ings and housework. Journal of Marriage and Family 69:399–417.

Gupta, Sanjiv, Marie Evertsson, Daniela Grunow, Magnus Nermo, and Liana C. Sayer. 2015. The economic
gap among women in time spent on housework in former West Germany and Sweden. Journal of
Comparative Family Studies 46:181–201.

Hakim, Catherine. 2000. Research design. Successful designs for social economics research. London:
Routledge.

Hank, Karsten, and Hendrik Jürges. 2007. Gender and the division of household labor in older couples.
Journal of Family Issues 28:399–421.

Hank, Karsten, and Anja Steinbach. 2019. Families and their institutional contexts: The role of family
policies and legal regulations. In Cross-national comparative research – analytical strategies, results
and explanations. Sonderheft Kölner Zeitschrift für Soziologie und Sozialpsychologie, eds. Hans-
Jürgen Andreß, Detlef Fetchenhauer and Heiner Meulemann. Wiesbaden: Springer VS. https://doi.
org/10.1007/s11577-019-00603-z.

Hays, Sharon. 1996. The cultural contradictions of motherhood. New Haven: Yale University Press.
Heisig, Jan Paul. 2011. Who does more housework: rich or poor? A comparison of 33 countries. American

Sociological Review 76:74–99.
Hitlin, Steven, and Glen H. Elder. 2007. Time, self, and the curiously abstract concept of agency. Socio-

logical Theory 25:170–191.
Hofmeister, Heather, Hans-Peter Blossfeld, and Melinda Mills. 2006. Globalization, uncertainty and

women’s mid-career life courses: a theoretical framework. InGlobalization, uncertainty and women’s
careers: an international comparison, ed. Hans-Peter Blossfeld, Heather Hofmeister, 3–31. Chel-
tenham: Edward Elgar.

Hook, Jennifer L. 2006. Care in context: men’s unpaid work in 20 countries, 1965–2003. American Socio-
logical Review 71:639–660.

K

https://www.timeuse.org/sites/default/files/2018-02/CTUR%20WP%202%202018_0.pdf
https://www.timeuse.org/sites/default/files/2018-02/CTUR%20WP%202%202018_0.pdf
https://doi.org/10.1007/s11577-019-00600-2
https://doi.org/10.1007/s11577-019-00600-2
https://doi.org/10.1007/s11577-019-00603-z
https://doi.org/10.1007/s11577-019-00603-z


D. Grunow

Kan, Man Yee, Oriel Sullivan, and Jonathan Gershuny. 2011. Gender convergence in domestic work:
Discerning the effects of interactional and institutional barriers from largescale data. Sociology
45:234–251.

Knight, Carly R., and Mary C. Brinton. 2017. One egalitarianism or several? Two decades of gender-role
attitude change in Europe. American Journal of Sociology 122:1485–1532.

Knudsen, Knud, and Kari Wærness. 2008. National context and spouses’ housework in 34 countries. Eu-
ropean Sociological Review 24:97–113.

Kohn, Melvin L. 1987. Cross-national research as an analytic strategy: American Sociological Association,
1987 Presidential Address. American Sociological Review 52:713–731.

Kühhirt, Michael. 2012. Childbirth and the long-term division of labour within couples: How do sub-
stitution, bargaining power, and norms affect parents’ time allocation in West Germany? European
Sociological Review 28:565–582.

Lachance-Grzela, Mylène, and Geneviève Bouchard. 2010. Why do women do the lion’s share of house-
work? A decade of research. Sex roles 63:767–780.

Lewin-Epstein, Noah, Haya Stier, and Michael Braun. 2006. The division of household labor in Germany
and Israel. Journal of Marriage and Family 68:1147–1164.

Lewis, Jane E. 1993. Women and social policies in Europe: work, family and the state. Cheltenham: Ed-
ward Elgar.

Mahmood, Saba. 2001. Feminist theory, embodiment, and the docile agent: some reflections on the Egyp-
tian islamic revival. Cultural Anthropology 16:202–236.

Mandel, Hadas, and Moshe Semyonov. 2006. A welfare state paradox: State interventions and women’s
employment opportunities in 22 countries. American Journal of Sociology 111:1910–1949.

Mencarini, Letizia, and Maria Sironi. 2010. Happiness, housework and gender inequality in Europe. Euro-
pean Sociological Review 28:203–219.

Mills, Melinda, Hans-Peter Blossfeld, and Fabrizio Bernardi. 2006. Globalization, uncertainty and men’s
employment careers: a theoretical framework. In Globalization, uncertainty and men’s careers: An
international comparison, ed. Hans-Peter Blossfeld, Melinda Mills, and Fabrizio Bernardi, 3–37.
Cheltenham: Edward Elgar.

Moen, Pyllis. 2003. Linked lives: dual careers, gender, and the contingent life course. In Social dynamics
of the life course: transitions, institutions, and interrelations, 237–258.

Moreno-Colom, Sara. 2017. The gendered division of housework time: analysis of time use by type and
daily frequency of household tasks. Time & Society 26:3–27.

Nazio, Tiziana. 2008. Cohabitation, family, and society. Routledge advances in sociology. NewYork: Rout-
ledge.

Neilson, Jeffrey, and Maria Stanfors. 2014. It’s about time! Gender, parenthood, and household divisions
of labor under different welfare regimes. Journal of Family Issues 35:1066–1088.

Nitsche, Natalie, and Daniela Grunow. 2016. Housework over the course of relationships: gender ideology,
resources, and the division of housework from a growth curve perspective. Advances in life course
research https://doi.org/10.1016/j.alcr.2016.02.001.

Nordenmark, Mikael. 2004. Does gender ideology explain differences between countries regarding the
involvement of women and of men in paid and unpaid work? International Journal of Social Welfare
13:233–243.

Orloff, Ann Shola. 1993. Gender and the social rights of citizenship: the comparative analysis of gender re-
lations and welfare states. American Sociological Review 303–328. https://doi.org/10.2307/2095903

Orloff, Ann Shola. 2008. Should feminists aim for gender symmetry? Feminism and gender equality
projects for a post-maternalist era. Paper presented at the annual conference of the International
Sociological Association Research Committee on Poverty, Social Welfare and Social Policy, RC
19 The Future of Social Citizenship: Politics, Institutions and Outcomes. http://citeseerx.ist.psu.edu/
viewdoc/download?doi=10.1.1.576.3826&rep=rep1&type=pdf (Date of access: 15 Aug. 2018)

Pfau-Effinger, Birgit. 2005. Culture and welfare state policies: reflections on a complex interrelation. Jour-
nal of social policy 34:3–20.

Pillarisetti, Jayasree, and Mark McGillivray. 2002. Human development and gender empowerment:
methodological and measurement issues. Development Policy Review. https://doi.org/10.1111/1467-
7679.00059.

Pinchbeck, Ivy. 2013. Women workers in the industrial revolution. London: Routledge.
Presser, Harriet B. 1994. Employment schedules among dual-earner spouses and the division of household

labor by gender. American Sociological Review 59:348–364.

K

https://doi.org/10.1016/j.alcr.2016.02.001
https://doi.org/10.2307/2095903
http://citeseerx.ist.psu.edu/viewdoc/download?doi=10.1.1.576.3826&rep=rep1&type=pdf
http://citeseerx.ist.psu.edu/viewdoc/download?doi=10.1.1.576.3826&rep=rep1&type=pdf
https://doi.org/10.1111/1467-7679.00059
https://doi.org/10.1111/1467-7679.00059


Comparative Analyses of Housework and Its Relation to Paid Work: Institutional Contexts and...

Reimann, Maria. 2016. Searching for egalitarian divisions of care: polish couples at the life-course transi-
tion to parenthood. In Couples’ transitions to parenthood: analysing gender and work in Europe, ed.
Daniela Grunow, Marie Evertsson, 221–242. Cheltenham: Edward Elgar.

Robila, Mihaela. 2004. Families in eastern Europe: context, trends and variations. In Families in eastern
Europe, 1–14. Oxford: Elsevier.

Ross, Catherine E. 1987. The division of labor at home. Social forces 65:816–833.
Ruppanner, Leah E. 2009. Conflict and housework: does country context matter? European Sociological

Review 26:557–570.
Ruppanner, Leah E. 2010. Cross-national reports of housework: an investigation of the gender egalitarian-

ism measure. Social Science Research 39:963–975.
Sainsbury, Diane. 1994. Gendering welfare states. Thousand Oakes: SAGE.
Sainsbury, Diane. 1996. Gender, equality and welfare states. Cambridge: Cambridge University Press.
Sayer, Liana C. 2010. Trends in housework. In Dividing the domestic: men, women, and household work

in cross-national perspective, ed. Judith Treas, Sonja Drobnič, 19–38. Stanford: Stanford University
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Abstract While questions of methodology and research design have received a lot
of attention, less is known about theory development in comparative social research.
As theoretical objectives and orientations are diverse, theorizing takes many forms,
ranging from orienting statements and typologies to different kinds of causal propo-
sitions. After introducing different understandings of “theory” and associated types
of research questions, the article discusses the interplay between empirical research
and theory development in comparative social research. Using examples from dif-
ferent fields of application, I argue that theory development in comparative research
can be hampered by placing too much emphasis on general micro-level theories,
but also by a lack of theoretical abstraction, that intertwines mechanism sketches
with historical and contextual details of the particular macro-level phenomena under
investigation. The article calls for a greater focus on meso-level theorizing, as it has
the greatest potential to produce theoretical knowledge about contextual variation in
causal mechanisms and to motivate the development of theoretical models that are
explicit enough to be systematically revised across studies.
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der international vergleichenden Sozialforschung bislang wenig diskutiert. Aufgrund
der vielfältigen theoretischen Zielsetzungen und Orientierungen existieren viele Ar-
ten der Theoriebildung, von orientierenden Feststellungen und Typologien bis hin
zu kausalen Propositionen. Ausgehend von unterschiedlichen Theorieverständnissen
und entsprechenden Arten von Forschungsfragen diskutiert der Beitrag das Wech-
selspiel von empirischer Forschung und Theorieentwicklung in der international
vergleichenden Sozialforschung. Anhand von Beispielen aus unterschiedlichen For-
schungsfeldern argumentiert der Autor, dass Theorieentwicklung in der komparati-
ven Forschung oftmals durch zwei Tendenzen behindert wird: einerseits durch die
Überbetonung allgemeiner Mikrotheorien, andererseits durch den Mangel an theo-
retischer Abstraktion in Arbeiten, die Skizzen von Mechanismen zu eng mit histori-
schen und kontextuellen Details konkreter Makrophänomene fusionieren. In diesem
Beitrag wird dafür argumentiert, bei der Theorieentwicklung einen stärkeren Fokus
auf die Mesoebene zu richten. Dies birgt das größte Potenzial, theoretisches Wissen
über kontextuelle Variation in kausalen Mechanismen zu generieren sowie die Ent-
wicklung theoretischer Modelle anzuregen, die explizit genug sind, um systematisch
über verschiedene empirische Studien hinweg verbessert werden zu können.

Schlüsselwörter Methodologie · Modelle · Mechanismen · Ländervergleichende
Forschung · Analytische Soziologie

1 Introduction

Cross-national comparisons are a core branch of empirical research in the social
sciences. Although most research takes place in one-country settings, the claim that
cross-national comparisons offer specific insights is well received throughout the
social sciences. In sociology in particular, such research often attracts widespread
attention and recognition, as it delivers on the discipline’s promise to study “big
structures,” “large processes,” and “huge comparisons” (Tilly 1984).

At the same time, international comparative research is diverse with regard to
its methodological and theoretical orientations. Even if we limit ourselves to work
in the social sciences that aims at systematic description and explanation, there are
different worlds of comparative research. Ragin (1987) has contrasted a qualitative,
historical, and case-oriented approach with a quantitative, abstractly causal, and vari-
able-oriented approach, and contends that “the split between the two major research
strategies is more complete and more profound in comparative social science than
in most other subdisciplines” (Ragin 1987, p. viii). Others have agreed in principle
with this observation but stressed that the underlying logic and challenges of causal
inference remain the same (Goldthorpe 2007; King et al. 1994; critically, see Ma-
honey and Goertz 2006). However, these discussions have for the most part been
concerned with questions of methodology. Theoretical and methodological issues
are of course closely intertwined, but this often leads to neglect of the former at the
expense of the more tangible issues of methodology and research design.

This article is about theory development in international comparative research.
More precisely, rather than summarizing the different kinds of theory employed
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(such as system theory, rational choice theory, or institutionalism; see, e.g., Peters
2013, pp. 118–145), I engage with the meta-theoretical questions regarding what
kind of theoretical insights can be gained in comparative social research and what
kind of theorizing allows for a more or less systematic character of theory devel-
opment across studies. As exhaustive treatment of this topic is beyond the scope of
a journal article, I focus selectively on a diverse set of approaches and examples that
allow me to critically discuss important promises and pitfalls of theory development
in international comparative social research.

The remainder of this article is structured as follows: The next section discusses
different understandings of “theory” and associated common types of research ques-
tions in comparative social research. As theoretical objectives and orientations are
diverse, theorizing takes many forms, ranging from orienting statements and typolo-
gies to different kinds of causal propositions. I then turn to the interplay between em-
pirical research and theory development, and discuss different theoretical rationales
for conducting comparative social research. As I will argue, theory development in
comparative research can be hampered by placing too much emphasis on general
micro-level theories, but also by a lack of theoretical abstraction, that intertwines
mechanism sketches with historical and contextual details of the particular macro-
level phenomena under investigation. Meso-level theorizing is crucial in order to
avoid these problems and ease theory development and accumulation of knowledge
across studies. It has the greatest potential to produce theoretical models of limited
scope conditions whose primary purpose is to understand contextual variation and
that are explicit enough to be systematically revised across studies.

2 Understandings of Theory and Research Questions in Comparative
Research

2.1 The Generality of Theoretical Propositions

It has been repeatedly noted that social scientists can mean very different things
when they use the words “theory,” “theoretical,” or “theorize” (Abend 2008; Turner
1991). While this is also true of international comparative research, the strong em-
pirical orientation of this branch of the social sciences means that we can restrict our
discussion to a more limited set of predominant understandings. As a starting point,
consider Abend’s (2008, p. 177) distinction between theory as “a general proposition,
or logically-connected system of general propositions, which establishes a relation-
ship between two or more variables” (e.g., modernization theory) and theory as “an
explanation of a particular social phenomenon” (e.g., a theory about the origins of
the French Revolution). These two understandings have affinities with the two major
traditions in comparative social research (Ragin 1991, pp. 1–2; Mahoney and Goertz
2006): Most scholars in variable-based quantitative research subscribe to the first
understanding and test relationships between two or more variables based on data
from multiple countries. In comparison, proponents of case-oriented comparative
research tend to shy away from reducing countries (i.e., the cases) to variables, and
instead demand that countries be taken seriously as “meaningful wholes.”
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Most importantly, the two understandings differ in terms of how general or con-
textually specific the resulting theory is. The agenda of an “explanatory sociology”
was long tied to the covering-law model, or Hempel–Oppenheim scheme, of ex-
planation (Hempel and Oppenheim 1948; Homans 1967; Esser 1993; Opp 2013).
According to this model, even explanations of singular events always have to apply
general laws that allow deduction of the phenomenon of interest under particular
initial conditions. However, the search for stable and general relationships between
macro-level phenomena (e.g., economic development and fertility or democratiza-
tion) has been notoriously unsuccessful. In response, proponents of explanatory
sociology have come to locate causal propositions of law-like generality at the mi-
cro level—attempting to formulate a general theory of action. Even if this project
were successful, however, its end product would not immediately offer theoretical
insights into cross-national differences and communalities.1

Comparative social research aims at causal propositions that relate macro- and
meso-level entities (more generally on this issue of analytical primacy, see Cole-
man 1990, p. 2; Lindenberg 1992; see also Andreß et al. 2019). For example, such
propositions may address how educational systems affect equality of educational
opportunity, how the welfare state and labor market policies shape levels and tra-
jectories of unemployment, or which historical developments caused certain welfare
states to converge or diverge on a number of characteristics. The unsuccessful search
for macrosociological laws means that these causal propositions are unlikely to be
law-like statements. In comparative social research, generality or particularity should
itself be seen as a matter of degree. Hence, rather than assuming incompatible under-
standings of “theory” in variable-based and case-based research traditions, it seems
more adequate to perceive the difference as one of different working assumptions.
While the quest for generalizability or its implicit assumption is common in vari-
able-based quantitative research, proponents of case-based comparative research are
usually more cautious when it comes to extrapolating insights beyond the cases at
hand or formulating general propositions. For example, Thelen (2002) notes with
respect to “the debate about universal versus contextualized theory building”:

[...] those who strive to develop universal theory operate on the assumption
that the general part of an explanation will capture a very big part of the story.
[...] I think it is safe to say that most historical institutionalists would [...] be
more inclined to think that what you might be able to discover at the level of
universal laws may be a rather small and maybe even trivial part of the story.
The search for middle range theory is thus driven less by a disdain for theory
than the conviction that deeper understanding of causal relationships (i.e., good
theory) can often be achieved through a more intense and focused examination
of a number of carefully selected cases (Thelen 2002, p. 95).

As it is difficult to decide a priori what level of generality can be achieved or
will yield the most interesting insights, we should decouple this question from our

1 It should also be noted that new accounts of mechanism-based explanations in analytical sociology place
less emphasis on general laws as a necessary ingredient of scientific explanations (for an overview, see
Kalter and Kroneberg 2014).
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understanding of theory. For the current purpose, I will therefore define theory as
a collection of interrelated concepts, assumptions, and causal propositions to explain
a specified set of phenomena. While this understanding does not require propositions
to be “general,” it adds the requirement that some of them be causal hypotheses, i.e.,
that they specify cause–effect relationships. Before elaborating on such propositions,
however, the status and value of non-causal propositions should be discussed.

2.2 Non-Causal Propositions: Orienting Statements and Typologies in Comparative
Research

A great deal of theorizing in comparative research is devoted to the formulation
and refinement of non-causal propositions. Two types are particularly important:
orienting statements and typologies. To illustrate, consider the following two classic
orienting statements by Marx and Weber:

Themode of production of material life conditions the general process of social,
political and intellectual life. It is not the consciousness of men that determines
their existence, but their social existence that determines their consciousness
(Marx 1859, pp. 11–12).
Not ideas, but material and ideal interests, directly govern men’s conduct. Yet
very frequently the ‘world images’ that have been created by ‘ideas’ have, like
switchmen, determined the tracks along which action has been pushed by the
dynamic of interest (Weber 1958, p. 280).

These statements are often presented as deep insights or bold claims, and are
certainly constitutive of distinct research programs in historical and comparative
sociology. Upon closer scrutiny, however, they fall short of causal propositions, as
they do not specify what will change in a given direction if something else changes
in a given direction (Homans 1967). This is not to say that orienting statements have
no scientific value. They are heuristically useful in guiding our analytical attention
by pointing out what kind of research questions we should ask and where we might
be able to find answers to these more specific questions. For example, asking about
the origins of capitalism as an ideology (the belief in free markets, entrepreneurship,
etc.), the orienting statement by Marx would have us seek changes in a society’s
technological and social modes of production, while Weber’s switchmen metaphor
would grant an independent causal force to ideas, such as Protestantism. Guided by
these orienting statements, one could then search for specific causes, and formulate
propositions that specify how exactly they contribute to the emergence and diffusion
of particular ideological beliefs.

Another type of general proposition found in comparative research focuses on
different types of macro-entities, such as welfare states, varieties of capitalism, or
whole societies (Schröder 2019). For example, comparative welfare state research
has been and continues to be occupied with mapping real welfare states onto a set
of ideal-typical regimes. Building on Esping-Andersen’s famous Three Worlds of
Welfare Capitalism (1990), scholars have discussed how countries outside Esping-
Andersen’s initial focus fit into the three types of liberal, conservative/corporatist,
and the social democratic welfare regimes. A common question in this context is
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whether some of the countries bear sufficient family resemblance to assign them to
one of these types, or whether they constitute hybrid, i.e., in-between cases (so that
the original typology could be left unchanged), or whether they constitute regimes
sui generis that make it necessary to revise or extend Esping-Andersen’s typology
(e.g., Arts and Gelissen 2002).

The theoretical value of such discussions does not immediately reveal itself to
social scientists who are interested in causal mechanisms. Despite the abstraction
involved, typologies do not entail propositions about causal relations, and therefore
appear to be at best preparatory for causal explanation, and at worst distractions from
the real theoretical tasks. However, it would be wrong to think of typological work
in comparative research as merely deficient when measured against the conceptions
of causality and theory held by most variable-oriented quantitative researchers. First,
the great amount of effort devoted to building typologies of countries originates in
a distinctive emphasis on context: A common working assumption among historical
institutionalism scholars is that the most informative causal propositions will almost
always have limited scope conditions and hold only under more or less particular
institutional configurations (Thelen 2002). Typologies of welfare states, varieties
of capitalism, and the like take on an important role in identifying likely clusters
of scope conditions. Second, the construction of typologies is often based on the
testable assumption that particular country characteristics tend to co-occur. For ex-
ample, Esping-Andersen (1990) states that the analytical objective of his welfare
(state) regime approach is “to denote the fact that in the relation between state and
economy a complex of legal and organizational features are systematically interwo-
ven” (Esping-Andersen 1990, p. 2). More generally, Lange and Meadwell (1991,
p. 84) submit that typologies have “an obvious attraction in being able to character-
ize whole systems with the related implication that different systemic features hang
together.” For example, it is justified to speak of a distinctive welfare state regime if
there are groups of countries with similar relationships between the state, the market,
and the family which give rise to particular properties of the welfare state. Such co-
variation hypotheses are testable propositions even if one does not provide a causal
explanation that shows how an institutional regime came about, i.e., to dissect the
causal processes that set countries on a path towards a regime in which the various
institutions are closely related (see Ylikoski 2012).

To conclude, even if the product of this type of theorizing in comparative re-
search is “descriptive generalizations” (Esser 2004), these propositions of covaria-
tion can provide an important background for the development and testing of causal
hypotheses.2 Of course, how informative typologies are, and how heuristically use-
ful they are in the construction of explanation, depends on the extent to which their
grouping of countries identifies which sources of (between-country) variance really
matter (see Schröder 2019). Both in case-oriented as well as in variable-oriented re-
search, studies regularly examine whether particular relationships differ across types
or regimes, as these typologies would lead one to expect.

2 Descriptive sentences are propositions about (singular or non-singular) states of the world, including
regularities of covariations.
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2.3 Causal Propositions in Comparative Research

Developing theory in the form of a system of causal propositions is naturally a key
goal of comparative research. In addition to differences in generality, causal propo-
sitions differ in terms of whether they link more large-scale (or “macro”) with
more small-scale (or “micro”) phenomena, or relate phenomena of the same scale
(Ylikoski 2012). This is schematically presented in the well-known macro-micro-
macro model by breaking down a macro-macro link into three steps: a macro-mi-
cro, a micro-micro, and a micro-macro link (e.g., Coleman 1990; Esser 1993). In
international comparative research, the macro level usually corresponds to countries
or nation states. A first type of causal proposition remains on this level and attempts
to identify country-level determinants of country-level outcomes. For example, it
has been argued that economic development promotes democracy, either by making
a regime change towards democracy more likely, or by consolidating existing demo-
cratic regimes (Lipset 1959; Epstein et al. 2006). To become a theory, such a single
causal statement needs to be supplemented by definitions of core concepts (e.g.,
democracy) and arguments that clarify why this causal relationship exists, under
what scope conditions it holds, etc.

Such theoretical reasoning usually involves references to micro (or “meso”) en-
tities such as individuals, families, groups, or organizations that bring about the
macro-level outcome. However, this is not a logical requirement. To stick with our
example, in his theory of evolutionary universals, Talcott Parson (1964) argued that
democracy is a universally necessary precondition if large-scale industrial societies
are to move to higher levels of complexity and adaptive capacity. The more complex
the society, the more it needs effective political organization; this, in turn, requires
that it be based on the broad societal consensus that only widespread democratization
can achieve (Parsons 1964).3 However, as the heydays of system theory and func-
tionalism are long over, such purely macro-level reasoning comprises only a minor
fraction of contemporary comparative scholarship. Given that micro-micro relation-
ships are not at the center of comparative research either (see Sect. 3.2 below), most
causal propositions relate macro and micro levels.

An inexhaustible source of causal propositions is variable-based quantitative com-
parative research. This does not mean, however, that these propositions form a the-
ory in the sense of a logically connected system. Often plausibility arguments or
relatively loose frameworks and concepts provide the basis to formulate a theoret-
ical expectation. For example, Putnam (2007) has put forward the contra-intuitive
and politically provoking hypothesis that ethnic diversity undermines not only trust
towards ethnic outgroups, but also among ingroup members (“hunkering down”).
Notwithstanding the fact that this theoretical argument inspired a great deal of re-
search, it has meanwhile become clear that it was poorly integrated with established

3 A fundamental problem of Parson’s reasoning is that it is not possible to scientifically assess the long-
term adaptive capacity of societies since we cannot predict future environmental conditions (Granovetter
1979). Moreover, his structural functionalism has been criticized for not being able to understand the
causes that lead to particular structures, as well as for ignoring exogenous influences stemming from other
societies.
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Fig. 1 An elaborated macro-micro-macro model (adapted from Nonnenmacher and Friedrichs 2013,
p. 1223)

theories of intergroup contact and other causal knowledge about the consequences
of neighborhood composition (Abascal and Baldassarri 2015; Christ et al. 2014).

The most important causal propositions in variable-based quantitative compar-
ative research frequently describe contextual effects. Methodologically more ad-
vanced research uses multilevel data in which observations on individuals are nested
in countries. The kinds of contextual hypotheses put forward and tested in such re-
search can be illustrated in an elaborated macro-micro-macro model (Nonnenmacher
and Friedrichs 2013, p. 1223).

In Fig. 1, the left-hand arrow represents the well-known macro-micro link in
which the national context or country-wide institutions such as the type of welfare
state are assumed to affect individuals’ preferences, attitudes, etc. Common argu-
ments point to effects of socialization on preferences, exposure (e.g., to ethnic diver-
sity or social norms), psychological states (e.g., attitudes or wellbeing), institutions
(e.g., labor market policies), incentives and opportunities, and more. In principle, it
is also possible to assume direct effects on behavior (the dashed arrow in the middle
of Fig. 1), but these will most likely be mediated through preferences, attitudes,
opportunities, or some other individual-level determinant of behavior. However,
indicators of concepts that tap into action-generating mechanisms are not always
available. Cross-national survey research therefore often adopts a so-called indirect
test strategy in which scholars assume unobserved individual-level determinants of
behavior (e.g., preferences) to be systematically related to more easily observable
attributes, such as family status, occupation, or ethnic origin (Kroneberg and Kalter
2012, p. 77).

In variable-oriented comparative research, there has been a recent trend towards
operationalizing contextual variables at the meso level, i.e., replacing the national
context with regions, cities, districts, or neighborhoods (see arrows 1a to 1c in
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Fig. 1). In addition to the increased availability of more detailed contextual data,
this move has been theoretically motivated by the desire to providemore direct robust
evidence for assumed mechanisms. As is argued by Nonnenmacher and Friedrichs
(2013, p. 1224) in their critical review of research on subjective wellbeing, “in many
cases, not the entire country will be perceptible or relevant for the individual.” How-
ever, care should be taken not to replace “methodological nationalism” (Wimmer
and Glick Schiller 2002) with a form of methodological localism. For example,
individuals with a migration background can feel subjected to “othering” discourses
both at the national level (e.g., through media), and in their local surroundings. If
the former impact is stronger and more permanent, retaining a focus on national-
level contextual variation might yield greater explanatory power.

A second group of hypotheses assumes that the micro-level effects of individual
characteristics on actors’ behavior and attitudes are conditioned by macro- or meso-
level contexts (see arrow 2 in Fig. 1). In statistical terms, this corresponds to a cross-
level interaction. For example, it has been argued that the impact of unemployment
on short- and long-term labor market success (e.g., the opportunity to get a new job
and the quality of the job compared to the previous one) depends on labor market
policies and welfare regulations (see e.g., Gangl 2006).

The notion that the country context conditions the relationships between individ-
ual-level variables is a key rationale for cross-national comparative survey research.
To clearly distinguish between this conditioning influence and the direct effect on in-
dividual-level variables, one can use Lindenberg’s social production function (SPF)
theory (Lindenberg 1996). This theory views societies (or cultural and institutional
contexts more generally) as chains of production functions that define the legitimate
means by which actors can satisfy their human needs, such as physical and social
wellbeing. Depending on their resources and restrictions, actors will invest in one or
the other social production function, e.g., occupational career, leisure time activity,
form of political engagement, or family status. Based on this framework, the two
kinds of contextual hypotheses describe how the social context affects actors’ re-
source endowments as well as the effectiveness and efficiency (or “relative prices”)
of using these resources in pursuing their goals. Note that socialization effects can
also be integrated in this framework, e.g., by specifying how lower-order goals be-
come more or less efficient in satisfying higher-order goals as a result of learning
experiences.

This focus on contextual influences also clarifies why, and under what conditions,
the country context is so important. For some research questions, engaging in cross-
national comparisons is just a way to increase the variance on certain predictor
variables (e.g., poverty rate, ethnic diversity), and the same processes could be
studied by comparing different contexts such as firms or neighborhoods. At other
times, however, the country context takes on unique and overwhelming importance
for comparative research: This significance derives from the power of the nation state
and associated institutions such as welfare states, national media, national culture
and languages, and so on. Given the continued relevance and strength of nation states
and their institutions, not only but particularly in Western countries, understanding
their impact on individuals will continue to motivate a great deal of comparative
research.
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A third kind of causal proposition asks how the behavior and attitudes of individ-
uals or groups bring about certain characteristics at the macro level of countries. In
variable-oriented comparative research—e.g., multilevel models—this step is usu-
ally ignored. Implicitly, the assumption is one of simple aggregation: If we examine
empirically why citizens vote for right-wing parties, couples get divorced, or in-
dividuals hold post-materialistic values, this will also allow us to explain election
results, divorce rates, or the level of post-materialism at the country level. How-
ever, even in situations in which this assumption seems justified, additional insights
can be gained by theorizing or explicitly modeling the micro-macro transition. This
can be done in case-oriented comparative research in the form of process tracing
(Bennett and Checkel 2014). In variable-oriented research, simulations can be used.
For example, if we assume that the prevalence of a certain behavior or state (e.g.,
divorce or unemployment) will make similar behavior more likely as part of a self-
reinforcing dynamic, one can model how an empirically estimated contextual effect
may add up over time and lead from a small initial difference to drastically differ-
ent macro outcomes—which can then again be compared to empirical distributions
(see Hedström 2005, Chap. 6). Work that applies explicit theoretical models of such
dynamic processes to explain puzzles of comparative research is still rare, however
(for a recent exception, see Esping-Andersen and Billari 2015).

2.4 From Causal Propositions to Theoretical Models

At first sight, the theoretical status of case-oriented typological work in comparative
research seems more difficult to grasp than that of quantitative variable-oriented re-
search, with its clear focus on formulating and testing causal propositions. However,
from Boudon (1976) to Manzo (2014), it has been emphasized that the statistical
analysis of large-scale data as such constitutes a multivariate description. In partic-
ular, the fact that regression models force researchers to clearly assign the status of
dependent and independent variables should not be taken to imply that such research
automatically contributes to the formulation of a system of general propositions or
an explanation of a particular social phenomenon. Quantitative studies often test
three to eight hypotheses, confirming some of them and rejecting others, but with-
out clearly articulating how this evidence contributes to the refutation, modification,
or refinement of the theories that inspired these hypotheses.

The dangers are of a similar nature. The orienting statement of case-oriented
research is that there are commonalities and differences between countries. If one
sets out to identify similarities and differences across countries, one will surely
return from this endeavor with similarities and differences. The orienting statement
of variable-oriented research is that some variables are systematically related, and
that empirical evidence for the existence of such relationships is likewise the regular
result of statistical analyses. As has been powerfully argued by Homans (1967) in
his book on the nature of social science, the theoretical progress of the discipline
hinges on us moving from orienting statements to systems of propositions and
explanations. More and better data, sophisticated methodology, or differentiated in-
depth knowledge about cases only contribute to theory development if they are
coupled with and oriented toward the improvement of explicit theoretical models.
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Having discussed different forms of theory, or products of theorizing, in international
comparative research, I now turn to this even more important but far less broadly
discussed topic, namely the process of theory development across studies.

3 Macro and Micro Perspectives on Theory Development in
Comparative Research

A main challenge for theory development in international comparative research is to
formulate theoretical models that primarily aim to understand contextual variation
and that are explicit enough to be systematically revised across studies. By combin-
ing these two characteristics, such models have the greatest capacity for systematic
theory development in comparative research. As I will illustrate based on selected
examples, choice-centered theorizing in comparative research tends to struggle with
the first criterion, while phenomenon-centered macro-level theorizing often lacks
the necessary explicitness.

I begin with a classic example from social policy research that would commonly
be regarded as genuine macrosociology (Sect. 3.1), and subsequently turn to work
in which micro-level theories form the starting point of international comparative
research (Sect. 3.2). Finally, I illustrate how meso-level theorizing promotes system-
atic theory development in comparative research (Sect. 3.3).

3.1 Phenomenon-Oriented Theorizing and Comparative Research

Similar to Lindenberg (1996), I distinguish between choice- and phenomenon-
centered work in international comparative research. Choice-centered research is
heavily invested in particular theories of action, behavior, or choice, whereas phe-
nomenon-centered studies start from a pronounced interest in a particular macro-
level phenomenon. The bulk of theorizing and research in comparative research is
phenomenon-oriented. Even if scholars use microfoundations as part of their ex-
planatory efforts, these are only of secondary importance, and often remain implicit
or sketchy. While this follows naturally from the interest in variation across geo-
graphical contexts and historical time, the implicit and often sketchy character of
micro- and meso-level mechanisms can hinder theory development and the accumu-
lation of knowledge across studies.

To illustrate these problems, I use the example of Korpi and Palme’s (1998)
seminal article “The Paradox of Redistribution and Strategies of Equality.” The
title-giving paradox is the finding that countries which target welfare transfers at
the poor do worse in terms of poverty reduction than countries where transfers are
distributed universally. To explain this macro-level association, the authors sketch
a mechanism based on Korpi’s earlier writings (Korpi 1980, 1983):

This rather unexpected outcome was predicted as a consequence of the type of
political coalitions that different welfare state institutions tend to generate. Be-
cause marginal types of social policy programs are directed primarily at those
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below the poverty line, there is no rational base for a coalition between those
above and those below the poverty line. In effect, the poverty line splits the
working class and tends to generate coalitions between better-off workers and
the middle class against the lower sections of the working class, something
which can result in tax revolts and backlash against the welfare-state. [...] The
hypothesis here is that the size of the budget available for redistribution is not
fixed and that the institutional structures of welfare states are likely to affect
the definitions of identity and interest among citizens (Korpi and Palme 1998,
p. 663).

In a nutshell, targeting welfare transfers at the poor will drive a wedge between
those above and those below the poverty line. The ensuing political coalitions will
tend to produce a smaller overall welfare budget than is the case when more universal
policies are in place.

Of course, Korpi and Palme’s piece is much richer in conceptual and theoretical
terms, and has rightfully become a classic of social policy research. More recently,
Brady and Bostic (2015) revisited Korpi and Palme’s question using better data and
methods. Analyzing a greater number of countries and decades, Brady and Bostic
found that Korpi and Palme’s main findings held for the 1980s and for the smaller
sample of countries on which they based their original analysis. In later decades,
however, low-income targeting ceases to be negatively related to transfer share and
positively to poverty transfer. This disappearance of Korpi and Palme’s original
paradox does not come as a surprise to Brady and Bostic:

[...] there have been fundamental changes since the mid-1980s period KP (Kor-
pi and Palme; CK) studied. Social inequality has risen considerably in most
rich democracies, and the political coalitions supporting welfare states have
been transformed. Partly as a result, the welfare states of the mid-2000s are
quite different from the welfare states of the mid-1980s [...]. Earlier welfare
states were often still growing, rested on low unemployment and smaller elderly
populations, and covered most residents. By contrast, today’s welfare states
face neoliberalism and austerity, a dualization of insiders and outsiders, and
daunting demographics (Brady and Bostic 2015, p. 270).

The authors therefore state that “even if KP’s arguments were correct in the mid-
1980s, it remains an open question if they still apply today” (Brady and Bostic
2015, p. 270). In concluding, they remark that results differ due to “the relationships
between key variables changing over time” (Brady and Bostic 2015, p. 291).

While the idea that new times or new cases require new theories seems to be self-
evident to large sections of the social sciences, it is a source of fundamental concern
for analytical sociologists (see, for example, Esser 2004). How can we give theory
development a systematic character and approach the ideal of an accumulation of
knowledge (within the bounds of a paradigm) if our theories are bound to change
in the course of social change?

The way out of this problem can be outlined as follows: First, Korpi and Palme’s
paradox should be seen as a particular empirical phenomenon in need of explanation:
the associations between welfare state policies, transfer shares, and poverty. As these
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variables are located at the macro level, it is unsurprising that they are historically
contingent. Second, the main theoretical contribution of Korpi and Palme’s work
consists of proposing causal mechanisms that may be responsible for these relation-
ships. These mechanisms—i.e., the formation of identities, interests, and political
coalitions in response to welfare state policies—can be expected to be more robust
than the macro-level associations they produce. Still, however, they only operate
under certain scope conditions and in tandem with other mechanisms that might
undermine or modify their effects.

When basic relationships at the macro level change, this could be due to a change
in the initial parameters of such a model, in the model lacking certain elements
that need to be incorporated, etc. Extending the number of countries or decades
should be seen first and foremost as an opportunity to test additional implications of
the theoretical model, to learn about its scope conditions, or about the relevance of
other mechanisms. Among the possible results are a stronger corroboration, partial
refutation, extension, or refinement of an existing theory. Without a more fully
specified theoretical model at hand, however, a change of macro-level relationships
is almost uncontrollable or, more precisely, much more difficult to deal with in a way
that contributes to cumulative theory development.

3.2 Choice-Centered Theorizing and Comparative Research

Basing comparative research on explicit microfoundations may appear to be a safe-
guard against these problems of phenomenon-oriented research. However, a strong
micro theory does not per se guarantee theoretical progress in comparative research.
On the contrary, micro theories of universalist ambition tend to produce their own,
albeit different, problems in the context of comparative research. Examples of such
universalist theories include Schwartz’ theory about the content and structure of
values (Schwartz 1992; see also Cieciuch et al. 2019), or theories of action such as
rational choice theories or more recent alternatives (see Kroneberg and Kalter 2012).
The relation between such theories and international comparative social research is
more distant or instrumental. The explananda of theories of action, or social-psy-
chological theories of values, are located at the micro level. Accordingly, the most
conclusive tests of such theories can be designed in laboratory experiments or field
experiments, or based on tailored detailed survey data that are rarely available for
a larger set of countries.

Testing a micro theory with a claim to universal validity in comparative research
is like negotiating an obstacle course: The researcher hopes that the theory will pass
all its tests, i.e., prove applicable and valid in all countries, so that she or he can
uphold its original claim to universal applicability and validity. Accordingly, deviant
cases where the hypothesized relationships do not hold are often approached rather
defensively by questioning measurement equivalence or pointing to other potential
sources of bias—which are indeed likely to exist in cross-national multi-purpose
survey data. Hence, a serious challenge consists of finding a constructive way to
remain open to and constructively build on cross-national variation. Only then can
comparative research play the important role of a corrective for theory development.
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Let me again consider an example at greater length. Behavioral economics has
become very successful in predicting behaviors in game-theoretical experiments
(Camerer 2003). In particular, models of social preferences make it possible to
explain behavioral regularities that escape narrower rational choice models which
assume material egoism. However, it took a major effort in international comparative
research to demonstrate that individuals’ preferences are much more contextually
contingent than was assumed based on research in Western countries. Henrich et al.
(2001, 2010) conducted cross-cultural research that documented striking differences
in preferences across societies. For example, in contrast to the results commonly
attained in student samples in the US or Europe, subjects in some small-scale soci-
eties tended to reject not only unfair offers in the ultimatum game, but also hyper-
fair offers (i.e., a share greater than 50%; Henrich et al. 2001, p. 75). Compara-
tive research thus showed that the models of social preferences developed based on
student samples in Western societies have limited scope.

In this case, comparative research not only acted as an important corrective to uni-
versalist claims, but it also inspired further theory development: At the macro level,
the researchers found that individuals’ concern for fairness in the game-theoretical
experiments was a function of societies’ degree of market integration, measured
as households’ average percentage of calories purchased (Henrich et al. 2010). Of
course, this is just an association that is itself in need of explanation, and marks
at best the beginning of the development of a theory. Remarkably, the object of
such a theory would no longer be choices in behavioral games, but cross-cultural
differences.

The findings might have even more fundamental consequences at the micro level.
While the interdisciplinary team of anthropologists and economists might have fa-
vored different interpretations, one account suggests abandoning the hope of exper-
imental economics to identify generalizable dispositions that allow one to continue
with the practice of treating preferences as givens. Instead, the stark cultural differ-
ences lend themselves to a more sociological interpretation:

[...] our abstract game structures may cue one or more highly context specific
behavioral rules [...]. According to this interpretation, our subjects were first
identifying the kind of situation they were in, seeking analogs in their daily life,
and then acting in an appropriate manner. In this case, individual differences
result from the differing ways that individuals frame a given situation, not from
generalized dispositional differences (Henrich et al. 2004, p. 48).

While this article is not the place to discuss the potential offered by different the-
ories of action, the example demonstrates that the relationship between international
comparative research and general microfoundations can go both ways: Comparative
research is not only a supplier of explananda to which theories of individual be-
havior can be applied, but can at times motivate scholars to modify these theories
or to reconsider their status as more or less universal. However, there is nothing in
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micro-level theories with a universalist ambition that encourages the development
of comparative macro- or meso-level theories.4

3.3 Meso-Level Theorizing and Comparative Research

In the two previous sections, I pointed to problems of comparative research that is
either too centered around a micro-level theory, or which blends mechanism sketches
with historical and contextual details of the particular macro-level phenomena under
investigation. To avoid these problems and ease theory development and accumula-
tion of knowledge across studies, meso-level theorizing is crucial. To illustrate and
elaborate this argument, I discuss Elinor Ostrom’s work on the governance of com-
mon-pool resources, which is an exemplary case of a meso-level research agenda
with great potential for systematic theory development in comparative research.

The classic reference point for Ostrom’s work is Garrett Hardin’s seminal article
“The Tragedy of the Commons” (Hardin 1968), in which he argued that the users of
an open-access commons might ultimately destroy the very resource on which they
depend because they are trapped in a social dilemma: Individually rational, selfish
actors would use a resource until the expected benefits equal the expected costs.
However, as these individual decisions fail to take into account the costs imposed
on others (external effects), they cumulate in overuse and the potential destruction
of the commons, as in cases of overfishing, traffic congestion, or global climate
change. Ostrom’s own theoretical and empirical work challenges key assumptions
and conclusions of Hardin’s analysis. Three features of Ostrom’s work are partic-
ularly important for the purpose at hand: strong microfoundations, the primacy of
a meso-level agenda, and comparative research.

First, the game-theoretical analysis of the tragedy of the commons is a prime
example of the virtues of microfoundations. It forces analysts to be explicit about
their assumption as regards actors’ preferences, action alternatives, knowledge, and
beliefs. Crucially, Ostrom has been among the scholars who have broken with a ra-
tional-choice orthodoxy that at times tries to hold on to unrealistic assumptions for
reasons of parsimony or analytical tractability—chief among them the assumption of
rational egoism. Instead, her work forcefully illustrates the real-world significance
of social preferences. However, as I argued above, explicit microfoundations alone
do not make for good comparative theory building.

Second, and most importantly, Ostrom’s primary analytical interest is in how the
tragedy of the commons can be avoided depending on the attributes of common-pool
resources (biophysical conditions), attributes of the community, and the existing
institutions for ensuring fair access and sustained availability. As emphasized by
Ostrom herself, theorizing at this meso level is closely tied to the theoretical model

4 The theory of action to which I myself contributed provides another example: The Model of Frame
Selection (Esser and Kroneberg 2015), which highlights the relevance of dual processes and framing for
human behavior, does not carry in itself an agenda for comparative research. However, as the examples of
Nauck (2007) and Messner (2012) show, one can combine such a theory with explicit meso- and macro-
level theorizing to guide and enrich comparative research.
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of interaction. With respect to the institutional rules used in governing the commons,
she notes:

„Since we had identified seven working parts of a game or action situation
itself, it seemed reasonable to think of seven broad types of rules operating
as external variables affecting the individual working parts of action situations
[...] The seven types of rules are:

1. Boundary rules that specify how actors were to be chosen to enter or leave
these positions;

2. Position rules that specify a set of positions and how many actors hold each
one;

3. Choice rules that specify which actions are assigned to an actor in a position;
4. Information rules that specify channels of communication among actors and

what information must, may, or must not be shared;
5. Scope rules that specify the outcomes that could be affected;
6. Aggregation rules (such as majority or unanimity rules) that specify how

the decisions of actors at a node were to be mapped to intermediate or final
outcomes; and

7. Payoff rules that specify how benefits and costs were to be distributed to
actors in positions“ (Ostrom 2010, pp. 651–652).

In theorizing institutional rules, Ostrom and her collaborators were therefore
guided by an explicit model of interaction, and asked “what part of an action situation
is affected by a rule” (Ostrom 2010, p. 652).5

Ostrom’s research agenda goes beyond the choice-centered research described
above, given that the primary aim is not to test the validity of the underlying theory
of individual behavior and model of collective action, but to formulate causal propo-
sitions at the meso or macro level. Tellingly, Ostrom notes that “(c)onceptualizing
seven broad types of rules (rather than one or two) has been upsetting to schol-
ars who wanted to rely on simple models of interactions among humans” (Ostrom
2010, p. 652). This search for meso-level propositions comes with a major shift in
analytical attention, and motivates a truly comparative research agenda.

This comparative orientation is the third feature of Ostrom’s work that is relevant
in the present context. Ostrom and her collaborators reviewed more than 500 case
studies on communities in which resource users had self-organized in order to gov-
ern common-pool resources (Poteete et al. 2010, Ch. 4). Beyond the seven types
of rules identified above in theoretical terms, their meta-analysis found multiple
variants of each type (e.g., 27 boundary rules and 112 different choice rules). Inter-
estingly though, statistical analyses of these cases failed “to find rules that worked
across ecological, social, and economic environments” (Ostrom 2010, p. 652). Being
unable to formulate propositions that link specific rules to varying levels of success
in governing the commons, Ostrom moved up a level in generality, and character-

5 Of course, this heuristic strategy is well known from the macro-micro-macro model, in which these links
between these institutional rules and parameters of the interaction model can be classified either as bridge
assumptions or conditions of transformation.
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ized more broadly what kind of institutional regularities were associated with long-
sustained regimes while absent in the cases of failure (see Ostrom 1990, 2005; Cox
et al. 2010). These best practices (or “design principles”) include the following:

“Collective-Choice Arrangements: Most individuals affected by a resource
regime are authorized to participate in making and modifying its rules.”
“Graduated Sanctions: Sanctions for rule violations start very low but become
stronger if a user repeatedly violates a rule.”
“Conflict-Resolution Mechanisms: Rapid, low-cost, local arenas exist for re-
solving conflicts among users or with officials.”
“Minimal Recognition of Rights: The rights of local users to make their own
rules are recognized by the government“ (Ostrom 2010, p. 653).

The extent to which these design principles are present affects the likelihood
of sustained success or failure in governing the commons. Hence, Ostrom’s the-
ory-driven and fieldwork-intensive search leads to meso-level causal propositions.
These propositions are based not only on comparative research, but could also be
used to explain differences between communities. Most importantly, the fact that
these propositions grow out of a research program with strong microfoundations
and explicit theory development means that negative evidence is much less unset-
tling. When new evidence seems to contradict one or several of these propositions,
one does not have to find refuge in orienting statements such as “institutions mat-
ter.” Rather, there is a whole theoretical apparatus that allows one to accommodate
newly uncovered or deviating relationships by extending the more general theoreti-
cal framework or revising specific theories and models (see Ostrom 2010, p. 646).
It is in this way that Ostrom’s research agenda illustrates how explicit meso-level
theorizing ensures systematic theory development in comparative research.

Its strengths notwithstanding, the above discussion is not meant to suggest that
Ostrom’s work could serve as a general blueprint for comparative social research.
Most importantly, comparative work in macrosociology and political science often
starts out from a research question that focuses on cross-national variation without
knowing all the relevant actors and the interaction system up front. The challenge in
the macro-micro-macro model is then to move downward and theorize the relevant
meso- and micro-level processes. The process of theory building will therefore differ,
depending on the starting point of comparative research. In any case, however, theory
development across studies would be eased considerably if this process were strongly
oriented towards formulating explicit theoretical models of meso-level processes.

A useful heuristic device for constructing such models is still Boudon’s scheme
for the analysis of social processes (Boudon 1981). As shown in Fig. 2, this heuristic
framework consists of three blocks: an interaction system, the relevant environment,
and the outcomes of the interaction system. These blocks are linked through direct
causal links (paths a and b in Fig. 2) and potential feedback processes (paths c, d, and
e). The scheme therefore makes it possible to represent reproductive, cumulative,
and transformative social processes. Not accidently, Ostrom’s theoretical framework
mirrors this scheme (see Ostrom 2005, p. 15): In her case, the environment is made
up of the biophysical conditions characterizing the common-pool resources, the
attributes of the community, and the institutions that regulate access and availability.
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Fig. 2 Boudon’s scheme for
the analysis of social processes
(adapted from Boudon 1981)

(d)

(b) (c)

Interaction system 
Actors and their 

relations/interdependences

Environment
External actors and conditions 

(e.g. historical, economic, 

biophysical)

(a)

Outputs
Events, distributions, etc.

(e)

These conditions affect the interaction system, which in turn produces outcomes that
potentially feed back into the interaction system or the environmental conditions.

Boudon’s scheme is much less prominent than the more general macro-micro-
macro model. While the two schemes are mutually consistent and belong to the
same history of ideas (Raub and Voss 2017, pp. 26–27), Boudon’s scheme has the
crucial advantage of directing analytical attention towards meso-level processes and
their interplay with larger contexts. In particular, the interaction system in Fig. 2
describes the interdependences and interactions among different categories of actors.
Hence, this core building block already describes meso-level processes that could
be represented as several macro-micro-macro transitions. The scheme then invites
researchers to think about the wider social context in which this interaction system
is embedded and how its outputs might feed back into this environment.

Thus, using Boudon’s scheme as a heuristic device can help solve the problems of
both phenomenon- and choice-centered comparative research. It forces phenomenon-
centered analysts to specify the interaction system—i.e., the relevant actors, interde-
pendences, and interactions—separately from the description of historically variable
environmental conditions. And it does not overemphasize micro theories of univer-
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salist ambition as in choice-centered research that relies exclusively on the macro-
micro-macro model.6

4 Conclusion

A number of lessons can be drawn from our discussion of macro- and micro-level
theory development in comparative research. A main problem of phenomenon-cen-
tered theorizing is that the overriding interest in particular macro phenomena leads
to an inextricable fusion of conceptual and typological work, mechanism sketches,
and empirical results. Such work tends to be rich in its description of national insti-
tutional contexts, the role played by various collective and corporative actors, and
the feedback processes between different institutions, policies, and social dynamics.
However, this line of work often lacks a more explicit formulation of theoretical
models. While such models tend to be more abstract and also more artificial than
the national contexts under study, they can become the object of evidence-based
modification, extension, and refinement. Without such models, theoretical continu-
ity is often sought in retaining particular vocabulary or orienting statements, such
as the broader claim that dimensions of welfare institutions have effects on equality
and politics. While this allows researchers in a field to retain a sense of consistency,
it falls short of cumulative theory development.

On the other hand, there is choice-centered theorizing at the micro level that
usually attracts scholars whose interests and expertise do not lie in international
comparison or national commonalities and differences. I share Lindenberg’s view
that this causes a problem when “the main task is to show that choice theory can be
applied to the phenomena at hand, rather than to advancing knowledge in the field
that specializes in the study of the phenomenon.” (Lindenberg 1996, p. 147). Of
course, there are exceptions such as rational choice institutionalism or the analytic
narratives project that has applied rational choice theory to gain a deeper under-
standing of historical events and processes (Bates et al. 1998). Generally, however,
the gap between micro-level theories and the big structures and large processes of
comparative sociology remains wide. From the perspective of historical or compar-
ative sociologists, interests in abstract or formal theory too often take priority over
the cases under study. Moreover, when the starting point is the belief in the universal
applicability and validity of a micro-level theory, international comparative research
can serve virtually no other purpose than to confirm or disprove this belief—and
reactions to unexpected deviant cases rarely lead to the development of new theory
that advances the macrosociological field.

Against this background, I argue that the most fruitful way forward in developing
theory in international comparative research is to formulate theoretical models of

6 In its most basic form, the macro-micro-macro model only requires researchers to provide microfoun-
dations and explicit macro-micro and micro-macro links (Fig. 1 above). In choice-centered research, the
micro-micro link often comes down to the explanation of individual behavior based on a theory of action.
The determinants of behavior are then related to social contexts, and a more or less complex argument de-
rives macro-level consequences from actors’ choices. Hence, the simple macro-micro-macro model does
not require an analysis of meso-level processes and their dynamic interplay with larger contexts.
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meso-level processes, as called for by Boudon’s (1981) scheme for the analysis of
social processes. To return to the example of Korpi and Palme (1998): We need to
theoretically model the causal mechanisms by which welfare state institutions affect
the formation of interests, preferences, and coalitions among citizens. Such meso-
level models neither remain on the macro level of society, nor on the micro level of
individual behavior. Those who are interested in welfare state regimes will find such
theories in political science, where various models of party competition, coalition
formation, veto players, and more have been developed over the years (see e.g.,
Gehlbach et al. 2016; Laver 1998). This is not to suggest that these models can be
applied off-the-shelf. Quite the contrary, they suffer from their own problems, such
as multiple equilibria or other sources of indeterminacy that unfortunately tend to
increase the more realistic the underlying assumptions become.

What is required is collaborative research in which those who are interested in
theoretical models join forces with specialists in a particular field of comparative
research. For this to occur more often, analytical sociologists have to shift their
interest from generic mechanisms to more applied substantive questions, and from
highly artificial worlds to the complexities of real-world institutional settings. And
scholars in comparative research have to become more open to the virtues of ex-
plicit theoretical models as a way to organize their findings—even if this forces
them to conduct thought experiments in more abstract artificial worlds. Formu-
lating and revising more fully specified theoretical models of causal mechanisms
promises a much greater continuity and systematic character of theory development
in comparative research—whether case- or variable-based. This should be worth the
journey.
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Abstract Since the late 1980s, scholars have been trying to find out if there are
certain families of nation states (“regimes”) that share specific features and charac-
teristics in terms of their institutional settings. With regard to employment, different
typologies have gained particular importance throughout past decades and in recent
years. All these approaches suggest regime-typical patterns of employment, unem-
ployment, and their outcomes. What can be said, however, is that the lion’s share
of the related quantitative empirical work relies either on the analyses of aggre-
gated macrodata, or on the interpretative comparison of country case studies. But
the important question is whether studies relying not on aggregated data but rather
on internationally comparable, harmonized survey data, will still find regime-typ-
ical employment patterns. The following paper concentrates on Europe and North
America, and gives an overview of this multilevel research into possible impacts
of formal institutions on (a) non-standard employment and employment structure;
(b) labor market mobility, job stability, and unemployment; (c) wage inequality; and
(d) self-perceived job insecurity. It turns out that the concept of unique national
employment models seems to be more appropriate to cover the state of as well as
changes in employment than regime typologies are.
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Erwerbsarbeit und ihre institutionellen Kontexte

Zusammenfassung Seit Ende der 1980er Jahre gibt es eine Diskussion, ob unter-
schiedliche nationalstaatliche Familien (,Regime‘) identifiziert werden können, de-
ren Mitglieder bestimmte zentrale institutionelle Elemente und Eigenschaften teilen.
In einigen dieser Regimetypologien steht die institutionelle Rahmung von Erwerbs-
arbeit und Arbeitslosigkeit im Zentrum. Es wird angenommen, dass in ähnlichen in-
stitutionellen Kontexten auch ähnliche Entwicklungen am Arbeitsmarkt vorzufinden
sein müssten. Bei näherer Betrachtung stellt man fest, dass der überwiegende Teil
der empirischen Forschung zu diesem Thema entweder auf der Analyse aggregier-
ter Makrodaten oder aber auf einzelnen, interpretativ verknüpften Länderfallstudien
beruht. Es stellt sich jedoch die wichtige Frage, ob auch Mehrebenenanalysen, die
auf international vergleichbaren, harmonisierten Individualdaten beruhen, solche re-
gimespezifischen Erwerbsmuster nachweisen können. Der vorliegende Aufsatz gibt
einen Überblick über die Befunde solcher Mehrebenenanalysen und konzentriert sich
auf Studien aus Europa und Nordamerika. Dabei stehen Zusammenhänge zwischen
dem institutionellen Kontext auf der einen Seite und (a) atypischer Beschäftigung
und Beschäftigtenstruktur, (b) Arbeitsmarktmobilität, Beschäftigungsstabilität und
Arbeitslosigkeit, (c) Lohnungleichheit und (d) subjektiver Beschäftigungssicherheit
auf der anderen Seite im Fokus. Es zeigt sich, dass das Konzept letztlich einzig-
artiger nationaler Beschäftigungsmodelle offenbar besser als Regimetypologien ge-
eignet ist, die spezifische Situation am und die Entwicklung des Arbeitsmarkts zu
erklären.

Schlüsselwörter Arbeitslosigkeit · Flexibilität · Ungleichheit · Internationaler
Vergleich · Mehrebenenanlyse

“Actors do not behave or decide as atoms outside a social context, nor do they adhere slavishly to a script
written for them by the particular intersection of social categories that they happen to occupy. Their
attempts at purposive action are instead embedded in concrete, ongoing systems of social relations.”
(Granovetter 1985, p. 487)

1 Introduction

Following a well-established argument of Hirst and Thompson (1995), at least in
modern industrialized societies, the nation state and its institutions still decisively
affect the decisions and behavior of individuals as well as organizations in most
areas of life, although globalization is increasingly shaping people’s lives all around
the world. Here, institutions mean not only formal laws and regulations, but also in-
formal norms, habits, and customs. In this respect, today’s institutions are the result
of protracted historical processes consisting of slow incremental changes and adap-
tations. Against this background, and concentrating on Europe and North America,
the following paper gives an overview of recent evidence as to whether, and if so
how, nation-specific institutions have an impact on employment. We will concen-
trate exclusively on formal institutions, and possible impacts of cultural differences
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on employment are not considered here, although it is quite clear that formal and
informal institutions interrelate with each other (see for example Jansen 2017). In
this respect, we only take studies into account that use advanced multilevel meth-
ods and that rely on internationally harmonized individual survey data. The paper
then goes on to provide an overview of the state of research on possible impacts
of formal institutions on (a) non-standard employment and employment structure;
(b) labor market mobility, job stability, and unemployment; (c) wage inequality; and
(d) self-perceived job insecurity as important features of labor market performance
and development.

The paper proceeds as follows: Sect. 2 presents several general aspects of coun-
try-specific differences in employment by briefly introducing the idea of regime
typologies as an institutional framework for labor markets (2.1.), and by determin-
ing the relationship between employment and the flexibility of firms (2.2). It then
goes on to give a summary overview of the selected papers included in the follow-
ing review, and to describe, classify, and discuss the prevailing operationalization of
institutional differences in these studies (2.3). Sect. 3 sums up the results of inter-
national comparative multilevel analyses regarding non-standard employment and
the related employment structure. The paper then presents evidence regarding the
relationship between institutions and labor market mobility, job stability, and unem-
ployment (Sect. 4), between institutions and wage inequality (Sect. 5), and between
institutions and self-perceived job insecurity (Sect. 6). The paper concludes with
a brief summary and implications for future research (Sect. 7).

2 Country-Specific Differences in Employment

2.1 Institutions and Regime Typologies

The modernization of society is inseparably combined with the rise of nation states
whose borders clearly define their territories and therefore the spatial scope of the
nation-specific legal institutions (see Anderson 1983). Since societies should not be
misunderstood as “national containers” (Wimmer and Glick Schiller 2002), informal
norms are, by definition, not limited by strict politically defined frontiers, although
they are still (at least partly) affected by the nation state. Among other reasons,
this is particularly because even in the era of globalization and transnationalization,
standardized national educational systems, as well as large parts of the legal system,
still form and hand down certain unified beliefs and traditions. These unified beliefs
and traditions help to build and stabilize certain cultures by defining themselves
as nation-specific and by overlaying regional traditions (Green 1997) as well as
transnational ties.

Since the late 1980s, scholars have been trying to ascertain whether there are
certain families of nation states that share specific features and characteristics of
their institutional settings. Two such typologies have gained particular importance
throughout recent decades and years with regard to employment, namely the “wel-
fare state regime” typology (WSR) established by Esping-Andersen (1990) and the
“varieties of capitalism” approach (VOC) developed by Hall and Soskice (2001).
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With regard to employment, the two approaches vary in terms of their focus on the
institutional context of employment. Whereas the WSR typology is interested in
distributional impacts of social policy, the VOC approach is interested in the way
in which institutions shape allocative decisions of firms (see also Schröder 2019). It
is suggested in both cases that this leads to regime-typical patterns of employment,
unemployment, and their outcomes.

Both the WSR as well as the VOC approach have been heavily discussed, im-
proved, extended, and criticized since their introduction (for an overview regarding
WSR see Emmenegger et al. 2015 and Ferragina and Seeleib-Kaiser 2011; regarding
VOC see Streeck 2012a, and various contributions in Ebenau et al. 2015; for a brief
overview of both see Schröder 2019). Thelen (2014) has recently promoted a joint
perspective of allocative-oriented and distributive-oriented classification of institu-
tions (see also Schröder 2009). Such a two-dimensional “varieties of liberalization”
approach (VOL) seems to be more efficient and able to analyze the institutional
impacts on societies because it better captures institutional and thus societal change.
As a result, Thelen (2014) suggests three types of liberalization trajectories that
different countries have followed over recent years and decades in order to tackle
new challenges in an increasingly globalized world.

That said, the jury is still out as to whether regime typologies constitute an ade-
quate categorization of complex realities. With regard to the welfare state, alternative
approaches have been developed in order to accommodate important gender differ-
ences (e.g., Lewis 1992; Orloff 1993) or age-related differences (e.g., Jansen 2017).
Qualifying the firm-centered VOC approach, some commentators stress the impor-
tance of exports and consumption in order to gain an understanding of the economic
performance and development of national economies (e.g., Baccaro and Pontusson
2016). Another criticism of any kind of regime typology is that such approaches
oversimplify historically, culturally, and politically unique trajectories of institu-
tional development in nation states (Kasza 2002). It is argued that prominent regime
typologies concentrate on a more or less arbitrary selection of context factors. In
this respect, and with regard to the correlation between institutions and employment,
Bosch et al. (2009) stress the singularity of national employment systems with their
complex and complementary development of interrelationships between institutions,
organizations, and individuals.

2.2 Labor Market Flexibility and Employment

Despite the debate about the relevance and validity of any regime typology, in-
stitutions are undoubtedly an important context-forming element of labor markets.
This institutional framework builds a set of more or less stringent restrictions that
influence individual employees’ as well as firms’ decisions or behavior. Since mar-
ket conditions are constantly undergoing changes, workers as well as firms need to
adapt steadily in line with such changes. Starting with labor demand, we can say
that whether and to what extent such adaption takes place can generally be described
as firms’ flexibility. With regard to employment, firms have four different flexibil-
ity alternatives to adjust the input of labor to their specific needs (Atkinson 1984):
(1) Either they can react by using the external labor market by hiring or dismissing
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workers to suit their needs (external numerical flexibility), or they can react with
internal forms of flexibility. Internal flexibility can be achieved by (2) variations
in the working tasks (functional flexibility) and/or (3) working time (working time
flexibility) of their staff (Kalleberg 2001). Whereas these three flexibility strategies
aim to bring about flexibilization of work input, employers can (4) react to market
fluctuations by adjusting wages (wage flexibility). Against this background, firms
often follow a certain core–periphery strategy of labor utilization (Doeringer and
Piore 1971), using and combining internal strategies particularly for their skilled
and professional staff, and external strategies for their unskilled workers (Kalleberg
2003).

Which flexibilization strategy firms actually can achieve is, however, not only
a matter of the demand that they exert, but is also influenced by the number, the
composition, the needs, and the power of the workforce (labor supply), as well as
by labor laws, labor market policies, industrial relations, and the respective social
security system (institutional context). Thus, labor market outcomes are a common
product of the decisions and behavior of firms (demand) and workers (supply),
embedded in historically and culturally determined and changing nation-specific
varieties of labor market-related institutions. In this respect, we may anticipate dif-
ferent country-specific patterns in certain labor market outcomes (e.g., developments
in wages, the employment structure, unemployment, job stability and mobility, job
security, etc.). Barbieri (2009) distinguishes between specific labor market regimes,
whereby flexibilization in liberal labor markets (e.g., UK, Ireland, and the US) is
brought about by producing wage inequalities between different age groups and
cohorts. In contrast, corporate labor markets (e.g., Germany, Austria, and Belgium)
achieve flexibility through skill-related job security differentiations. So-called flexi-
curity labor markets (e.g., Denmark) adapt by wage differentiations between certain
skill groups, whereas Mediterranean labor markets (e.g., Spain, Italy, and France)
achieve flexibility by age-related variations in job security levels (see also Kahn
2012).

There is a huge and still growing number of international comparative papers
analyzing and discussing possible impacts of institutions on labor markets and em-
ployment which cannot be valuated and summarized in one single paper. Confirming
regime-type-based hypotheses, such studies constantly find evidence of the theoret-
ically supposed regime-type pattern of country-specific differences in varying out-
comes (see the references in Sect. 2.1). What can be said, however, is that the lion’s
share of such existing quantitative empirical work relies either on the analyses of ag-
gregated macrodata, or on an interpretative comparison of country case studies. It is
thus possible that such relationships at least partly fail to reflect “real” cause–effect
relationships, but rather reflect spurious correlations (Kittel 2006). This could be the
case because such analyses do not usually control for country-specific compositions
of the population (micro level) and/or also usually do not control for differences in
the composition of firms or industries (meso level; Cartwright 2002; for a general
conceptual overview regarding macro-meso-micro analyses and their problems, see
Kroneberg 2019). There are only a few studies which take the important interdepen-
dencies between different societal levels into account by analyzing (a) internation-
ally comparable, harmonized individual survey data (b) complemented by relevant
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information about the organizational and institutional context using (c) advanced
quantitative multilevel methods. Thus, the literature survey below will only include
studies that meet these three criteria. In addition, studies are only included if they
were published after 2006. Furthermore, we restrict the following literature survey
to studies dealing with Europe and North America. Subject to these restrictions, the
important question will be whether such studies relying on internationally compa-
rable, harmonized survey data will still find regime-typical patterns, at least for the
labor market outcomes mentioned above. In contrast, it is also possible that in the
light of the presented findings, the concept of unique national employment models
(see Bosch et al. 2009) is better suited to cover the state as well as the changes in
employment compared to regime typologies—even if there is no doubt that there are
always some important and remarkable similarities in certain institutional settings
between a number of countries.

2.3 Regime Typologies and Internationally Comparative Multi-Level Research on
Individual Employment Data

The main aim of internationally comparative multilevel research on employment
is not only to identify individual characteristics (e.g., gender, education, age, etc.)
of such employment-related outcomes, but also to learn more about the impact of
labor market-related institutions and other context factors at the macro level on
individual labor market behavior and performance at the micro level (Andreß et al.
2019). Against this background, regime typologies are of importance for this kind of
research for several reasons. Although this importance varies, it can be said that such
regime typologies are at least important for all internationally comparative research
as a kind of frame of reference that helps to formulate hypotheses about certain
expected institutionally shaped patterns of employment-related outcomes such as
the individual risk of becoming unemployed or feelings of insecurity regarding job
loss.

Table 1 provides an overview of the selected multilevel research that will be
presented below in greater detail. All such multilevel research shares the opinion
that the outcome of a lower level is (partly) determined by factors of an upper level.
Thus, beside individual factors (such as skills or income), workers’ behaviors and
decisions are also (commonly) shaped by context factors (such as institutions or
general economic situations) at a higher level (Blalock 1984). There are different
approaches towards analyzing such multilevel aspects (DiPrete and Foristal 1994;
Guo and Zhao 2000; Heisig et al. 2017; see also Meuleman 2019; Schmidt-Catran
et al. 2019; Goerres et al. 2019). We find two different primary kinds of approaches
when it comes to cross-country differences in employment: cluster-robust estimation
(CRE) and random coefficient models (RCM). As in other research areas within
sociology (see Heisig et al. 2017), multilevel research on employment is dominated
by RCM: 16 out of the 24 papers that we reviewed use RCM, five papers use CRE,
and the remaining three papers follow other alternative approaches (see Table 1).

Despite such differences in research methods, the papers vary in the way in which
they try to capture and operationalize the theoretically assumed impact exerted on
employment by labor market-related institutions. We find three kinds of strategies:
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(1) include regime-type dummies, (2) include country dummies, and (3) include
macro indicators in the estimated models as independent variables. Some papers
follow only one of these strategies, whereas others pursue different strategies esti-
mating alternative models: Six papers include regime dummies, five include country
dummies in their estimation, but the overwhelming majority (no fewer than 19 pa-
pers) refer to selected macro indicators as independent variables in their estimations.

Those papers that rely on regime dummies provide an obvious link to the dif-
ferences that are assumed to exist between institutions and their impact on labor
markets and individual careers, and are directly linked to the theoretically founded
corresponding hypotheses. Including country dummies also implies the assumption
that there are at least country-specific institutional “packages” that trigger a certain
joint country-specific impact on individuals. This seems to be very different if macro
indicators were used as independent variables. This approach seems to be highly
flexible at first sight and open to different possible correlations between context and
workers’ decisions and behavior. It is, however, surprising against the background of
this general openness that all the papers surveyed share a small set of common macro
indicators as independent variables in their estimations, representing differences in
the institutional setting.1 By far the most popular of these indicators represents em-
ployment protection legislation (EPL). 17 of the 24 papers include EPL in their
estimations. Also very prominent are indices representing (active and/or passive)
labor market policy measures (LMP; nine papers) and industrial relations (IR; seven
papers). In contrast, only a small minority of the surveyed papers include variables
representing social security spending (SSS; three papers), or features of the educa-
tional and training system (ET; two papers). Only one paper actually attempts to
capture country-specific differences in work–family compatibility (FAM).

One could believe at first sight that in a lot of these papers, which particularly
rely on macro indicators as independent variables, regime typologies play a minor
role, if any at all. On a closer inspection, however, it should become clear that
the repeatedly selected indicators are still much more closely connected with those
regime types—at least in an indirect (and maybe sometimes unconscious) manner.
Table 2 visualizes these implicit ties. If we concentrate on EPL and LMP as the two
most commonly used indicators, we have to say that both represent two important
facets of Esping-Andersen’s typology of welfare states. The aspect of whether and
how well workers are legally protected against dismissals, or how easy it is to es-
tablish temporary employment contracts, aims at the stratification of chances and
risks between labor market insiders and outsiders. And labor market policy measures
stand for the degree of de-commodification, so that they target the second important
dimension in welfare-state regime differentiations. In contrast, industrial relations
(IR), as the last of the three most commonly included indicators, refers implicitly to
one important facet of the VOC approach, given that it represents the way in which
employer–employee relationships are organized and coordinated. Although the three
other indicators play a much smaller role in internationally comparative research, we

1 Beside such indicators representing the institutional setting, most papers also include further macro
indicators representing other non-institutional aspects of relevant contexts, e. g., gross domestic product or
the unemployment rate (see Table 1 for details).
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Table 2 Expected target and regime-specific profile of selected labor market-related institutions.
Author’s own work

Institution Target Regime-specific profile

EPL Stratification between insiders and out-
siders

Low EPL in liberal & social democratic
WR, high in conservative WR

ALMP De-commodification High in social democratic WR, low in
liberal WR

PLMP De-commodification High in social democratic WR, low in
liberal WR

IR Coordination of employer-employee
relationship

High in coordinated ME, low in liberal
ME

SSS De-commodification High in social democratic WR, low in
liberal WR

ET Standardization and specialization of
E&T

High in coordinated ME, low in liberal
ME

FAM Work–family compatibility High in social democratic WR, low in
conservative WR

EPL employment protection legislation, ALMP active labor market policy, PLMP passive labor market
policy, IR industrial relations, SSS social security spending, FAM family–work compatibility policy, ET ed-
ucation and training policy, WR welfare state regime, ME market economy

can also assign them to crucial features, either in the WSR or in the VOC concept.
Including the absolute or relative amount of country-specific social security spend-
ing (SSS) refers to Esping-Andersen’s criteria of de-commodification, whereas the
degree of standardization and specialization in the national educational and training
system (ET) is an important feature in the VOC approach to distinguish between
coordinated and liberal market economies. The degree of work–family compatibility
(FAM) is connected with the WSR concept, if only because country-specific gen-
der roles and family norms are entangled with de-commodification strategies and
policies.

Having said that, it is still an open question as to why researchers only choose
such a very limited set of macro indicators. One answer could be that EPL or LMP
can easily be operationalized because internationally comparable index measures
provided by the OECD (Organisation for Economic Co-operation and Develop-
ment), the European Union, or other supranational organizations are available.2 But
this argument is not really convincing. These supranational organizations run large
and easily accessible online databases with a very broad set of harmonized statis-
tical data for a large number of different topics. This should make it quite easy
to establish at least some alternative or additional measures as independent vari-
ables in employment-related multilevel research. It could rather be speculated that,
in the end, concentrating on EPL, LMP, and IR reflects only the ongoing main-

2 This concentration of a very small set of indicators often produced by single one data supplier (e. g.,
the OECD) can cause severe problems of which we need to be aware. As Roose (2013, p. 397) points
out: “If empirical knowledge in a certain field is based on a small number of data sets, then recognized
as well as unrecognized systematic errors will find their way into published evidence. This can result in
a multiplication of errors” (own translation). The point is therefore not only that most researchers include,
for example, any EPL indicator, but also that virtually all the studies relied on the measure published by
the OECD.
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stream debate about employment and labor markets. Starting in the 1990s, neo-
liberal commentators have successfully carried out agenda setting by simply claim-
ing that the de-regulation of employment protection, a reduction in labor market
policy, and the liberalization of industrial relations was the only viable recipe for
creating economic wealth in a more and more globalized world (see Scholte 2005).
In this respect, neo-liberal (inspired or provoked) arguments implicitly share with
regime-typology approaches the creed of distinct and unambitious effects of single
institutions or at least (regime-specific) bundles of institutions on employment. This
neo-liberal agenda setting seems to be very successful because related research re-
sponded to these arguments and toiled to find evidence either in support of or refuting
such arguments. This could help explain the predominance of EPL, LMP, and IR
as seemingly relevant context indicators in internationally comparative employment
research. Leaving aside the question of what alternative context factors should be
more closely focused on instead (this is discussed later in the concluding paragraph),
we have to say that against this background, one should expect deregulation to lead
to a clear and unambiguous pattern in all the fields of research surveyed—even if
there are debates and conflicts regarding the nature of this pattern (e.g., increas-
ing opportunities vs. risks for employees through deregulation). And since nation-
specific deregulation modes are said to be congruent for countries belonging to the
same regime family, the primary conceptual differences between explicit regime-
type-driven analyses and macro indicator-driven analyses actually diminish in the
end.

3 Non-Standard Employment and Employment Structure

Labor law generally allows different forms of employment contracts. Thus, despite
nation-specific definitions, we can distinguish between standard employment rela-
tions (SER) and non-standard employment relations (NER; atypical employment).
Whereas SER usually cover full-time and permanent employment in a subordinate
employment relationship, NER mainly target part-time employment, temporary em-
ployment, and temporary agency work (ILO 2016). There is no doubt that NER have
been on the rise in recent decades, at least in all industrialized societies (Kalleberg
2000; ILO 2016). Three of the main drivers of this development are globalization,
the ongoing transformation to a service economy, and societal modernization. Due
to globalization, firms have to adapt more quickly to market changes, and there-
fore tend to increase their demand for certain flexible employment arrangements
in the form of NER. In addition, the growing service sector also needs more part-
time employees working in non-standard working hours arrangements to better meet
customers’ needs. It is also suggested that NER is connected with societal modern-
ization in the form of increasing gender equality. As a result, women’s labor market
participation is on the rise. However, this does not mean total gender equality, since
women are still said to be responsible for childcare and domestic work. Therefore,
the increasing employment participation of women is linked to an increase in NER
because atypical working arrangements enable women to combine paid employment
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and unpaid housework. These developments are accompanied by a general trend in
the deregulation of labor laws that further fosters an increase in NER (Bosch 2004a).

Although empirical evidence is of course mixed to some degree (e.g., because of
differences in data, period under study, or research methods), it seems to be quite
clear that legal regulations, industrial relations, the tax system, and social policies
indeed shape the nation-specific prevalence of NER (Hipp et al. 2015). However, as
mentioned on a general basis above, such conclusions are mainly drawn by relying
on the analyses of macrodata (e.g., Busemeyer and Thelen 2015; ILO 2016) or on
a comparison of single results of country case studies (see a number of papers in
Koch and Fritz 2013 as well as in Eichhorst and Marx 2015; see also Buchholz et al.
2009 for a brief summary of the comprehensive results of the “Globalife Project”).
We must recognize that the analyses of such aggregated information largely dom-
inate the international comparative research on NER. There is no doubt that we
can learn much from this kind of research, but when it comes to disentangling
complex interrelationships between institutions, organizations, social structure, and
individual behavior, we had better be on the lookout for international comparative
multilevel analyses of individual survey data, combined with sufficient contextual
information on institutions and organizations. However, if we restrict our focus to
empirical research that meets these standards, the number of adequate studies shrinks
dramatically. Longitudinal multilevel analyses regarding the correlation between in-
stitutional change and developments in NER are even fewer and farther between (see
Hipp et al. 2015 for an overview). Consequently, we have only fragmented evidence
of possible similar patterns of the incidence and development of NER in countries
belonging to the same type of institutional regime.

By using data of the European Labour Force Survey, Green and Livanos (2017)
found evidence that strong employment protection legislation (EPL) is positively
correlated with the individual propensity of non-standard employment on an invol-
untary basis. These results are largely analogous to those produced by Kahn (2007),
who analyzed data for Canada, Finland, Italy, the Netherlands, Switzerland, the UK,
and the US that were collected during the period from 1994 to 1998. In a dynamic
perspective relying on data of the European Community Household Panel (ECHP),
Kahn (2010) was able to show that deregulation of EPL does indeed increase non-
standard employment, but that “there is no evidence that such reforms raise em-
ployment. Thus, these reforms, while touted as a way of jump-starting individuals’
careers in the job market, appear rather to encourage a substitution of temporary for
permanent work” (Kahn 2010, p. 14; see also Gebel and Giesecke 2011).

Muffels (2015) conducted a much broader analysis of the correlation between
institutional differences and the prevalence of NER in Europe. Based on European
Labour Force Survey data, he shows that active labor market policies can indeed in-
crease the number of transitions from unemployment into employment, but that these
jobs are often atypical jobs. Generous unemployment benefits lead to more tempo-
rary employment, while central wage bargaining reduces the prevalence of NER.
If and how certain institutions correlate with the prevalence of NER is, however,
particularly a matter of specific combinations of employment-related institutions.
He concluded that “low EPL for permanent workers but strict ones for temporary
workers combined with highly-centralized wage bargaining coordination [...] tends
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to reduce the insider–outsider divide [...] and to increase the level of employment
security in a country” (Muffels 2015, p. 318).

If and how institutions shape the employment structure is usually analyzed from
an individual perspective. That said, we have to keep in mind that the individual
incentives for joining an NER, as well as the individual outcomes of NER, can
only be understood if we take private households into account as units of common
production (Becker 1965). Since individual labor supply is not always a decision
that is taken alone, but often a result of intra-household negotiations (Ott 1992),
we have to consider the complex interrelationship between institutions, individual
resources, and family conditions (see also Grunow 2019 and Hank and Steinbach
2019). However, during the search for relevant papers for our present literature
review, we were not able to identify a publication addressing this complex interrela-
tionship by conducting multilevel analysis methods. This came as a surprise, given
that taking household conditions and family structures as meso-level indicators into
account seems to be a necessary and promising enterprise to understand country-
specific differences in the impact of labor market institutions on employment. Al-
though it does not apply multilevel methods, the paper by Horemans (2016) stresses
the importance of closing this research gap. Relying on EU-SILC data for dual-
earner couples, he shows that labor market institutions in combination with cultur-
ally determined gender roles shape labor supply decisions on the household level.
The effect of this is that social inequality is affected by NER to differing degrees
in different countries, while these differences are not unambiguously reflected by
standard institutional regime typologies.

4 Labor Market Mobility, Job Stability, and Unemployment

Even though labor market mobility, job stability, and unemployment address differ-
ent aspects of labor market performance, they are nevertheless all interrelated. All
three indicators reflect the development and volatility of labor markets as a whole,
as well as flexibility strategies of employers and trajectories of workers’ individual
careers.

Labor turnover as a measure of the numbers of employees joining and leaving
firms is an important indicator of the functionality of labor markets. Fluctuations
have potential advantages for employers and employees alike, but they also have
drawbacks. Dismissing workers in an economic crisis, as well as hiring them when
they are needed, is one facet of employers’ possible flexibilization strategies as
they react to changes on their key markets. However, both hiring and firing induce
costs, and employers should therefore be interested in limiting fluctuations. But it
is also true that too low worker turnover could endanger firms’ potential for inno-
vation, since new staff from outside the company can introduce new ideas and new
knowledge, and thus help enhance productivity (Farber 1999). Employees, however,
prefer long job tenure guarantees, coupled with income stability and the possibility
of internal promotion. On the other hand, switching to another employer can offer
new career opportunities (Ferreira 2016). Thus, from a theoretical perspective, both
employers and employees should be interested in some kind of balanced turnover.
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Obviously (and in addition to the general theory of labor turnover described
above), institutions directly matter for labor market fluctuations because they form
the legal framework for hiring, dismissals, or resignations. Institutions are also in-
directly relevant because they set the economic and social context in which labor
market participants have to make their decisions. The educational system and the
related skill structure (see also Blossfeld et al. 2019), industrial relations, work orga-
nization, and labor law come together to build a framework of incentives that should
lead to a specific pattern of labor market mobility. In addition, employment fluctua-
tions and employment stability should vary, particularly with regard to age, gender,
and education, but also with respect to specific job characteristics (industry, type
of contract, etc.). Thus, the composition of the labor force, along with these char-
acteristics, is of decisive importance when it comes to explaining between-country
variations in labor market mobility. Finally, labor market mobility should be strongly
influenced by economic cycles, whereas fluctuations should increase during upturns
and they should decrease during downturns. This pro-cyclical development is a result
of an increasing number of job opportunities during economic recovery that leads
to more job-to-job moves as well as to increasing mobility from unemployment into
employment. Job opportunities decline in an economic crisis and as a result, labor
market mobility falls too (Schettkat 1996).

Although there is no lack of theoretical assumptions about the connection be-
tween institutions and labor market mobility, empirical cross-country comparisons
are rare and concentrate primarily on the impact of EPL on job tenure (Dale-Olsen
2016). To the best of our knowledge, there are only two cross-country studies that
apply multilevel methods to analyze individual survey data. The first is the study by
Muffels and Luijkx (2008). They do not find clear mobility patterns for countries
belonging to specific welfare or production regimes. If at all, we can see lower job
stability in liberal labor market regimes (e.g., UK, Ireland, but also Denmark) and
in transformation countries in Central and Eastern Europe (CEE) compared to all
other countries in Europe (Muffels and Luijkx 2008). The second is a recent study
by van Winkle and Fasang (2017). They analyze the employment trajectories of
different birth cohorts in 14 European countries based on SHARElife data. First, it
turns out that careers all over Europe have not become more dynamic, unstable, or
insecure during the course of time, confirming findings of previous studies (e.g.,
Auer and Cazes 2000; Doogan 2001; Erlinghagen and Knuth 2004). Second, the re-
sults show that “the complexity of employment trajectories varies to a much greater
extent across countries compared to change over birth cohorts” (van Winkle and
Fasang 2017, p. 23). Against this background, the study was also able to show that
stronger EPL decreases involuntary labor market mobility and passive labor market
policy in the form of wage replacement rates increases voluntary job mobility and
therefore the quality of job matches. It seems as if two contradictory forces were at
work: De-commodification in the form of strong EPL lowers overall labor market
mobility, while high wage replacement rates—also representing de-commodifica-
tion—increases overall labor market mobility at the same time. As a result, we were
able to suggest that country differences in overall labor market mobility should not
be primarily a result of de-commodification differences. We can in fact hypothe-
size that despite regime types represented by EPL or LMP, cultural differences or

K



Employment and its Institutional Contexts

differences in the educational and training system are much more important for
understanding cross-country variations in job stability or labor turnover.

With regard to unemployment, there seems to be a much clearer pattern of in-
stitutionally driven cross-country differences in labor market performance. Thus,
liberal regime types with weak EPL and lower wage rigidity are more sensitive to
cyclical influences resulting in higher fluctuations in and out of unemployment, as
well as accounting for a significantly lower share of long-term unemployment. With
regard to such general results, it is often suggested that low-skilled workers suffer
most from strict EPL regulations. From a theoretical perspective, there seems thus
to be a trade-off between low unemployment versus high employment protection, at
least for some groups of workers (Bertola 1999; OECD 1999). Gebel and Giesecke
(2011) were, however, able to show that such correlations at the macro-level are mis-
leading. Using data from the European Labour Force Survey, they find nothing to
support such a causal effect. Instead, they present evidence that lowering EPL leads
employers to substitute regular employment with temporary employment, and not to
increase the number of people they hire to an extent that would help to significantly
reduce unemployment (see also Olsthoorn 2016; see Gebel and Giesecke 2016 for
similar results regarding youth (un)employment). In addition, Wulfgramm and Fer-
vers (2015) show that on the one hand, active labor market policy (ALMP) as well
as passive labor market policy (PLMP) prolonged the re-employment periods of un-
employed workers but that on the other hand, both policies significantly decrease the
risk of becoming unemployed once more. Thus, the authors conclude “that cutting
back the welfare state is not an easy way out of its crisis, since lower spending for
ALMP and less generous unemployment benefits might go along with unstable re-
employment. Nothing is gained if workfare and activation policy-induced reductions
in unemployment duration are paid for by unstable re-employment and higher risk
of future unemployment” (Wulfgramm and Fervers 2015).

Furthermore, beside such general conclusions, different effects and interrelations
between institutions and specific social subgroups have to be taken into account.
De Lange et al. (2014) stress not only that younger people particularly suffer from
high EPL, but that the educational system is of decisive importance with regard
to youth unemployment (see also Blossfeld et al. 2019). Relying on data from the
European Social Survey (ESS), they point out: “[A]s vocational education is more
specific, young people are less often in temporary employment and unemployment.
In general, the link between the knowledge and skills acquired through education
and its benefits in the labour market is stronger when the educational system is
vocationally specific” (De Lange et al. 2014, p. 209).

One severe problem of most cross-country comparisons of unemployment inci-
dence and rates is, however, that they do not take into account that there are possible
alternative non-employment statuses (health-related incapacity for work, retirement,
labor reserve, etc.), and therefore over- or underestimate the positive or negative
effects of institutions on labor market integration (see as a recent example Biegert
2017). Erlinghagen and Knuth (2010) show certain country-specific pathways to deal
particularly with less-favored unemployed people (the unskilled, those with health
problems, older workers, etc.). Thus, lower unemployment rates and higher flows
out of unemployment in more liberal labor market regimes are at least partly not an
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effect of lower EPL, but instead a result of easier transitions into alternative non-
employment states such as retirement or especially health-related incapacity. This
transition trajectory does not, however, follow a clear-cut regime-type or deregula-
tion pattern.

We therefore see that the connection between welfare state regimes or production
regimes on the one hand, and unemployment on the other, is not as predetermined
as is often suggested. Again, different historical experiences combined with certain
culturally shaped beliefs and attitudes have to be taken into account if we wish to
understand country-specific differences in the degree and incidence of unemploy-
ment as a social status. Further, we have good reasons to pay more attention to
family relations and related institutions, as well as to variations and specific features
of the educational and training system, if we seek to gain a better understanding of
cross-country differences in unemployment.

5 Wage Inequality

Income consists of three different elements: (a) earned income (wages and salaries),
unearned income (income on investments), and (c) transfer income (subsidies and
inheritances). Income inequality is thus a product of inequality in at least one of the
three individual sources of income. Analyzing and understanding income inequalities
is a very challenging enterprise because individual characteristics and institutional
constraints coincide and have to be understood in terms of their joint impact on all
three income elements of individual or household income.

Since wages as earned income are most directly connected with employment,
we will mainly concentrate below on international comparative empirical research
on wage inequality. The latter has risen in almost all industrialized countries in re-
cent decades. Some commentators argue that this is mainly because of skill-biased
technological change combined with an increase in international trade (e.g., Afonso
et al. 2013). Others cast doubt on this “technology-change argument,” and say that
the growth of wage inequality is at least also, if not mainly, driven by deregulation
as well as by a loss of importance attached to collective bargaining and the shrinking
power of the trade unions (e.g., Mishel et al. 2014; Stiglitz 2015). And since all in-
dustrialized countries are affected by technological change and globalization, these
aspects could in any case not explain rising cross-country differences in the develop-
ment of wage inequalities (e.g., Bachmann et al. 2016). Instead, these international
differences could be better explained by differences in the population composition,
by differences in nation-specific workplace conditions and industry structures, and
by overall institutional disparities. But again, most empirical studies investigating
the extent of and reasons for international differences in wage inequality are based
on aggregated macrodata. Analyses employing individual microdata or information
about differences on the meso-level (e.g., firms, industries, workplace arrangements)
are very scarce.

Relying on aggregated data, there is ample evidence that labor market institutions
and policies (such as EPL, wage-setting institutions, union density, or minimum
wage regulations) explain a major part of observable cross-country differences in
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wage inequality (Wallerstein 1999; Koeniger et al. 2007; Lemieux 2008; VanHeuve-
len 2018). This work has been recently complemented by analyses of internationally
comparable microdata. Based on longitudinal EU-SILC data, Bachmann et al. (2016)
show that cross-country differences in wage inequality are partly driven by diverg-
ing employment structures, particularly regarding skills, age, and gender, resulting
in different wage mobilities. In addition to such individual determinants and relying
on harmonized matched employer–employee data from nine European countries,
Simón (2010) emphasizes the importance attached to workplace and job character-
istics in explaining cross-country differences in wage inequality. The situation is
complicated by the fact that overall wage inequalities are also effected by culturally
as well as politically driven gender pay differences (Mandel 2012) in combination
with certain taxation and redistribution policies (Guvenen et al. 2014; DiPrete 2005).
Again, the scarce empirical evidence shows no clear regime-type pattern but does
stress the importance of unique country-specific combinations of institutions and
population composition in helping us to understand the extent and development of
wage inequality.

6 Self-Perceived Job Insecurity

There is a long tradition in analyzing possible negative psychological impacts of
unemployment (e.g., Jahoda et al. 1933) that does not only affect the objective
living standard, but that also (and sometimes even more importantly) causes negative
stress with manifold negative consequences for health, family life, etc. Against the
background of an increase in non-standard employment, the question starts to arise as
to whether, and if so how, employees process the increasing flexibilization demands
made by their employers. Thus, during the past ten years, researchers have become
more and more interested in the question of how employees evaluate their own
employment situation in terms of self-perceived job insecurity (SJI).

In an international comparative perspective, there are considerable differences in
the share of employees feeling insecure about the stability of their jobs (Erlinghagen
2008; Lübke and Erlinghagen 2014; Balz 2017). With regard to the possible impacts
of the institutional context on self-perceived job insecurity, there ought to be very
clear correlations from a theoretical perspective: SJI should particularly increase
where employment protection legislation (EPL) is lower, where labor market policy
(LMP) is reduced, and where the unions are weaker.

A joint review of the existing multilevel analyses regarding self-perceived job
insecurity is complicated by the fact that job insecurity is a multi-dimensional phe-
nomenon. Anderson and Pontusson (2007) distinguish between (a) cognitive job
insecurity, (b) labor market insecurity, and (c) affective job insecurity. Whereas “cog-
nitive job insecurity” describes the (neutral) awareness of possible job loss, “labor
market insecurity” seeks to subjectively evaluate future re-employment prospects,
and “affective job insecurity” refers to employees’ feelings of concern and fear about
any future job loss (see also Chung and Mau 2014).

With regard to Europe, the most recent analyses rely heavily on data from the
European Social Survey (ESS), and show no significant correlation between EPL
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and cognitive job insecurity (Erlinghagen 2008; Chung and van Oorschot 2011; Mau
et al. 2012; Lübke and Erlinghagen 2014) or between EPL and labor market inse-
curity (Lübke and Erlinghagen 2014) controlling for the composition of population,
relevant differences in firm and industry structure, as well as for relevant indicators
representing the current economic situation in general. In contrast, Anderson and
Pontusson (2007) find a correlation between EPL and affective job insecurity when
analyzing data from the International Social Survey Program (ISSP) covering not
only nine European countries but also Canada, Japan, New Zeeland, and the USA.

Overall social spending (Erlinghagen 2008), as well as labor market policies
(Anderson and Pontusson 2007; Chung and van Oorschot 2011; van Oorschot and
Chung 2015), seem to have no significant impact on cognitive job insecurity after
controlling for population composition and other context-related factors. However,
Lübke and Erlinghagen (2014) show that there seems to be a delay in the effect
of changes in LMP on SJI. As in previous studies, they also find that there is
no significant correlation between the amount of active labor market policy and
SJI in the specific survey year. Taking institutional changes into account, however,
reveals that a year-on-year increase in ALMP expenditure decreases cognitive job
insecurity. It seems as if employees recognize ALMP as some kind of protective
shield against the negative consequences of redundancy. Conversely, it was also
shown that an increase in ALMP during the previous three years increases the
perceived difficulties of future job searches (labor market insecurity). Finally, it
emerges that these seemingly contradictory findings can be ascribed to different
skill groups: “If we take a more sophisticated look at the interaction between job
search difficulties and the increase in ALMP expenditure, [...] it turns out that this
correlation is less strong for people with primary education [...]. This suggests that the
target group of ALMP indeed perceives these interventions as promoting security”
(Lübke and Erlinghagen 2014, p. 331).

Beside EPL and labor market policy, we can also hypothesize that the kind of in-
dustrial relations should frame the subjective perception of employees’ employment
situation. It can be suggested that SJI should increase with weaker unions, since
unions’ strength should deliver additional protection against redundancy. Against
this background and relying on data from the Eurobarometer, Dixon et al. (2013)
find the suggested negative correlation between union density and cognitive job
insecurity, but no significant result could be found with regard to labor market inse-
curity (see also Esser and Olson 2012). Anderson and Pontusson (2007) were able
to show that union members show lower cognitive job insecurity but report higher
labor market insecurity, which means that they are more worried about their future
job prospects.

Depending on the country-specific institutional setting, EPL and the character-
istics of industrial relations have greater or lesser importance for different groups
of workers. Especially in countries with stronger unions (Chung 2016) and strong
EPL (Balz 2017), temporary employees feel much more insecure compared to per-
manent workers. In addition, Lübke and Erlinghagen (2014) provide evidence that
it is not only the current institutional context, but rather the change of institutional
context through previous years (e.g., because of policy reforms) that affects SJI with
a certain delay. They were able to show that an increase in EPL within the previous
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five years lowers the cognitive job insecurity of permanent workers to a signifi-
cantly greater extent than it does for temporary workers. In addition, workers with
secondary education seem to react more sensitively to a fall in EPL, whereas low-
educated as well as highly skilled employees react with a significantly lower increase
of SJI to a decrease in EPL.

All in all, the evidence regarding the correlation between institutional context and
SJI is somewhat mixed. But all evaluated multilevel analyses come to the conclusion
that EPL and LMP as well as industrial relations have an impact on SJI, but that
employees’ awareness or fear of possible job losses depends even more on country-
specific economic development (e.g., GDP), as well as on population and industry
composition: “Economic and labour market conditions have been shown to be some
of the most influential factors explaining the cross-national variation in job and
employment insecurity” (Chung 2016, p. 8; see also Stier 2015). Based on the
multilevel research that has been presented, we can conclude that regime concepts
do not really help to understand cross-national differences in employment security.
Again, it seems much more relevant to take the nation-specific economic situation as
well as structural differences of employees as well as employers into account. In the
end, only these unique and culturally as well as historically formed country-specific
conditions help us to understand how individuals perceive their own employment
situation and career prospects, and how they interpret institutional changes such as
the deregulation of labor markets.

7 Summary and Conclusion

Theoretical concepts of “varieties of capitalism” (Hall and Soscice 2001) or dif-
ferent “worlds of welfare states” (Esping-Andersen 1990), as well as a recently
developed idea of “varieties of liberalization” (Thelen 2014) are striking at first
glance: Long-term historical and cultural differences between groups of similar na-
tion states have formed certain formal and informal sets of institutions shaping both
employers’ and employees’ beliefs and behavior in a typical manner. As a result,
characteristic patterns in the employment structure, in labor market performance,
in wage inequalities, and in self-perceived job insecurity should be observed that
are suggested to represent certain employment regimes. As long as empirical re-
search relies mainly on aggregated macrodata, it is indeed possible to constantly
observe such patterns, and there is absolutely no doubt that such research provides
important insight into cross-country differences in labor market developments and
related inequalities. However, this kind of work does often not account for structural
differences at the individual and organizational level. Thus, country-specific com-
positions of the workforce as well as diverging industry structures are commonly
neglected. Analyzing internationally comparable and standardized microdata could
help overcome these limitations. Since such data are very scarce, the number of this
kind of study is limited.

With regard to non-standard employment, it turns out that we have to take into
account decisions at the household level (household labor supply) in conjunction
with certain gender norms if we wish to understand cross-country differences in
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the prevalence and outcomes of atypical employment. To better understand labor
market mobility patterns, we must instead concentrate much more closely on the
demographic composition of the workforce, whereas international differences in un-
employment should be understood as a result of a complex interplay of cyclical
influences and institutions not directly connected with the labor market (e.g., educa-
tional system, social policies, etc.). The same holds true for international differences
in self-perceived job insecurity. Turning to cross-country differences in wage in-
equalities, the studies presented stress the importance attached to differences in
industry structures and workplace conditions.

Having said all this, we have to recognize that recent multilevel analyses relying
on comparable international data that analyze cross-national differences regarding
employment structure, labor market mobility, wage inequality, or job insecurity cast
doubt on common regime classifications. Even if we take into account that regime
typologies are oriented towards theoretically constructed ideal types, the empirical
results do not really fit these assumptions. This also holds true if such analyses
concentrate on a small set of macro indicators reflecting the institutional context
instead of regime type or country dummies.

In fact, we find some kind of blurred and inconsistent evidence. Thus, labor
market developments are a joint product of a complex and probably unique interplay
between a broad set of historically and culturally shaped formal institutions as
well as informal norms and values (macro level), certain industry structures and
workplace conditions (meso level), as well as the composition of the workforce
(e.g., gender, age, skills, etc.; micro level). All this is further complicated by the
fact that all those levels are embedded in economic, social, and political changes. As
a consequence, we have to suggest that the idea of common regime-type patterns or
related unequivocal deregulation patterns is indeed very plausible and “catchy,” but
at least probably does not sufficiently describe or explain cross-country differences
in employment (see also Kasza 2002).

That does not mean that certain similarities in labor market-related institutions or
deregulation trajectories are inauthentic. We can indeed learn from research trying to
identify some common historical and cultural roots of nation-specific institutions in
different countries and how these roots are still visible and vivid today. What we can
learn from the presented results of multilevel analyses of harmonized survey data
above is, however, to sometimes be a little bit more cautious and self-effacing when it
comes to uncritically reproducingmainstream wisdoms. Instead, we should be braver
in scrutinizing alleged certainties (see van Kersbergen and Vis 2015)—and should
encourage younger researchers to do so, even though we have to confess that this
strategy could be dangerous for their career prospects. In this respect and following
Bosch et al. (2009, p. 3), who suggest that regime typologies “are ultimately heuristic
instruments and abstractions from national specificities,” we should avoid over-
simplified approaches. This also holds true for any kind of simple deregulation-
related hypothesis. It is both tempting and dangerous at the same time to put forward,
for example, broad regime similarities as a justification for an a priori selection of
certain country cases in comparative research, or a simple interpretation of empirical
evidence. Future research should improve by taking the following suggestions into
account:
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1. We need much more research that conducts multilevel analyses of internationally
harmonized surveys, and that enables us to analyze the impact of labor market-
related institutions and contexts on employment, whilst controlling for differences
in population composition (e.g., education, age structure) as well as for differences
at the firm level (e.g., firm size, industry).

2. Furthermore, we urgently need multilevel analyses including a much broader set
of macro indicators. Instead of including EPL, LMP, or IR “by default,” more
research is needed that is based on theoretically founded but also creative use of
alternative measures of relevant institutional differences. It can be suggested that
particularly differences in family-related institutions and differences regarding the
system of education and training should be taken into account to a much greater
extent (e.g., Streeck 2012b; Bosch 2017). This means in practical terms that future
multilevel research should particularly include indices that reflect household- or
family-related issues (e.g., maternal employment rates, proportion of children in
external childcare services, or paid parental leave, all provided by the OECD), as
well as indices that reflect the educational system (e.g., youth unemployment rate
or inactivity rate, provided by EUROSTAT).

3. Such future research should pay much more attention to previous institutional
changes instead of searching for ad hoc correlations of context and employment
outcomes in a single survey year (see Lübke and Erlinghagen 2014). In this con-
text, we also need more creative ideas to map changes in the quality, importance,
and meanings within institutions which have undergone (almost) no change in
formal terms. As an example, traditional collective bargaining institutions today
can definitely concentrate and stress different topics than in the past (e.g., Bosch
2004b; Marginson and Welz 2015).

4. We should not only concentrate on formal institutions but should drawmuch more
attention to cultural differences in the shape of informal institutions such as norms
or beliefs (see Jansen 2017). This also reminds us that future analyses should take
into account that social change may alter workers’ as well as employers’ behav-
ior and decisions in the course of time, although institutional settings remain un-
changed (as an example see Herzog-Stein et al. (2018) on the different importance
attached to temporary reductions in working hours during a recession).

5. Finally, we need broader (“representative”) and internationally harmonized studies
on the interrelation between macro-level institutions and the “behavior” of meso-
level organizations (e.g., firms, trade unions, etc.).

This could help us to go beyond simple correlations of selected aggregated data
and should improve our understanding of the complex functioning and development
of national employment systems.
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Der Stellenwert wohlfahrtsstaatlicher Arrangements für die
Gesundheit und gesundheitliche Ungleichheit aus länderübergreifender
Perspektive: eine kritische Forschungssynthese

Zusammenfassung Sowohl in der medizinischen Soziologie, Public-Health-For-
schung als auch in der Epidemiologie wird seit Jahrzehnten diskutiert, inwieweit ei-
ne ungleiche Einkommensverteilung mit der gesundheitlichen Lage von Individuen
und gesamten Gesellschaften zusammenhängt. Auf der Ebene von Nachbarschaften,
Regionen oder Nationalstaaten soll der sozioökonomische Kontext einerseits die
Gesundheit einzelner, andererseits auch die ungleiche Verteilung von Gesundheit
insgesamt maßgeblich bestimmen. Empirische Studien zeigen, dass die Einkom-
mensungleichheit mit einer schlechteren Gesundheit auf der Individual- wie Popu-
lationsebene assoziiert ist. Neuere Forschungsarbeiten konzentrieren sich auf den
Wohlfahrtsstaat und auf wohlfahrtsstaatliche Arrangements als Determinanten von
Gesundheit und gesundheitlicher Ungleichheit. Neben wohlfahrtsstaatlichen Arran-
gements haben nach Ansicht jüngerer Forschungsansätze das Gesundheitswesen wie
auch Public-Health-Programme wesentlichen Einfluss auf die Verteilung von Ge-
sundheit innerhalb von Nationen. In den letzten Jahren sind zahlreiche Studien ver-
öffentlicht worden, die sich mit dem Stellenwert wohlfahrtsstaatlicher Arrangenemts,
des Gesundheitswesens und von Public-Health-Programme für die Gesundheit und
gesundheitliche Ungleichheit befasst haben. Der vorliegende Beitrag fasst die vor-
liegende Studienlage zum Stellenwert von Wohlfahrtsstaat und wohlfahrtsstaatlichen
Arrangements, des Gesundheitswesens und von Public-Health-Programmen für die
Verteilung von Gesundheit innerhalb und zwischen Nationen zusammen. Hierbei
wird die Studienlage dargestellt und diskutiert. Darüber hinaus werden methodische
Forschungsansätze zur Thematik vorgestellt und kritisch evaluiert.

Schlüsselwörter Soziale Determinanten von Gesundheit · Länderunterschiede ·
Wohlfahrtsstaatregime · Sozialpolitik · Öffentliches Gesundheitswesen ·
Gesundheitsversorgung

1 Introduction

Societies throughout the developed and developing world have made dramatic
progress in health over the past 100 years. Mortality rates have fallen sharply, and
life expectancy has increased in most countries. According to the UN’s World Pop-
ulation Prospects, life expectancy has increased since the 1950s, and will continue
to increase on every continent (see Fig. 1). However, significant differences in life
expectancy both between and within societies illustrate the importance of context in
a population’s health. One of the first scholars to focus on welfare state outcomes in
the explanation of national differences in population health was Richard G. Wilkin-
son (1990, p. 392), who stated in the light of his own findings and findings from
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Fig. 1 Life expectancy at birth (both sexes combined) by aggregate, 1950–2100 (years). Source: World
Population Prospects: The 2015 Revision—Special Aggregates: Publication List: Ecological—Special

Rodgers (1979) that “as countries get richer the relationship between life expectancy
and average income appears to weaken and be replaced by the growing influence
of income distribution”. According to Wilkinson, this “epidemiological transition”
marks a point in global development when the material conditions that support health
are sufficient for rifts to emerge between socioeconomic strata due to psychosocial
consequences of inequality.

To explain differences in population health, Wilkinson and Pickett (2011) sug-
gests that, among affluent nations, life expectancy is lower in more unequal societies
because income inequality in itself has a negative effect on members’ health. In con-
trast to this contextual effect of income inequality, others have suggested that the
relationship between income inequality and life expectancy results from a compo-
sition effect where the income inequality level of a country embodies the sum of
individual life chances within a society (Gravelle 1998; Jen et al. 2009). This com-
position effect pointed to an important determinant of health on the individual level:
socioeconomic status. Socioeconomic status reflects a variety of resources such as
money, knowledge, prestige, power, and beneficial social connections that make it
possible to protect and improve health, and is often measured by income, education
and occupational status (Link and Phelan 1995). Therefore, less privileged members
of a society live in worse health than more privileged members due to the differ-
ence in resource ownership (Phelan et al. 2010), which in turn is reflected by the
level of income inequality. According to general medical sociological theories, so-
cioeconomic status contributes to individual health through material (e.g. physical
working conditions, neighborhood conditions), psychosocial (e.g. financial strain,
deprivation, psychosocial working conditions), and behavioral pathways (e.g. smok-
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ing behavior, physical activity, nutrition) (see Fig. 2) (Galobardes et al. 2006; Elo
2009; Braveman et al. 2011; Braveman and Gottlieb 2014; Moor et al. 2017). While
this debate is mainly about the mechanisms explaining differences in population
health by means of macro-level (income inequality) and micro-level factors (so-
cioeconomic status)1, only a few studies have investigated the underlying patterns
of socioeconomic inequalities (Maio 2012, p. 41). Coburn (2000, p. 136) criti-
cized the narrow focus on the social determinants of health by arguing that there is
“an overwhelming tendency to focus on the possible social/psycho-biological mecha-
nisms through which social factors might be tied to health ... [and] a startling lack of
attention to the social/political/economic context of SES or income inequality-health
status relationships”.

In line with Coburn’s criticism, the body of cross-national research into health and
health inequalities has placed a larger focus on the wider policy context determining
education, work and income within a country (Bergqvist et al. 2013, pp. 1–2; Woolf
and Braveman 2011). In particular, a welfare state perspective has been developed
to understand the causes of the causes of health and health inequalities (Beckfield
et al. 2015, p. 228). The welfare state has been considered as a relevant macro-level
factor determining and mediating the extent of socioeconomic inequalities in health
by healthcare, social policy and public health (Thomson et al. 2016). Many studies
have been published in the last decade trying to unravel the role of welfare states for
health and health inequalities. The current review summarizes the extant research
on the association between welfare state factors and health outcomes, discusses how
research theorizes the role of welfare state characteristics for between- and within-
country differences in health and inequalities in health, presents different approaches
to empirically unravel the association between welfare state, health and inequalities
in health, and provides methodological considerations in this field of research.

2 Public Health and the “Three Worlds of Welfare”

Cross-national research into health and health inequalities has increasingly exam-
ined the role of the welfare state as a broad determinant of health. Based on Esp-
ing-Andersen’s “welfare state as a system of stratification” (Esping-Andersen 1990,
pp. 69–77), studies on adults and adolescents have investigated whether and how
the welfare state is linked to within- and between-country differences in health and
inequalities in health. Although researchers have suggested various classifications
and approaches to measure welfare states (Bambra 2007), Esping-Andersen’s ‘three
worlds of welfare’ are still highly influential in the literature because it explains how
the welfare state shapes population health and socioeconomic inequalities in health

1 The validity of Wilkinson’s inequality-hypothesis is still highly debated (Lynch et al. 2004; Macinko
et al. 2003; Maio 2012; Pickett and Wilkinson 2015; Subramanian and Kawachi 2004; Wilkinson and
Pickett 2007), and more sophisticated studies indicate that the relationship between income inequality and
health at the individual level is at least small or inconsistent (Leigh et al. 2011). In particular, social epi-
demiologists doubt that there is a context effect of income inequality on individual health, and emphasize
the need for better data and methods (Leigh et al. 2011; Subramanian and Kawachi 2004).
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Market
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Fig. 2 Simple conceptual model on mediating market-derived socioeconomic inequalities in health
chances via welfare services

by mediating individuals’ life chances via the welfare services that they receive (see
Fig. 2).

In his influential work, Esping-Andersen (1990) provides a typology of welfare
states based on three dimensions: decommodification (the extent and generosity of
welfare state services that determine individuals’ dependency on the market, partic-
ularly in terms of pensions, unemployment benefit and sickness insurance), social
stratification (conditions under which welfare state policies contribute to an equaliza-
tion of opportunity structures), and the private–public mix (the relative contributions
of the state, family, the voluntary sector and the market in welfare state provision)
(Bambra 2007; Hurrelmann et al. 2011; Schröder 2019). By applying these dimen-
sions, Esping-Andersen was able to define three ideal regime types: liberal, conser-
vative and social democratic. In liberal-regime countries2 (such as Australia, New
Zealand, Canada, Ireland, the UK and the USA), decommodification is minimal,
and welfare benefits are modest, often based on strict entitlement criteria and means
tested. The conservative regime type (including countries such as Finland, France,
Germany, Italy or Switzerland) is characterized by its “status-differentiating” welfare
programs, in which welfare benefits depend on work-based insurance contributions.
These status-differentiating welfare programs result in differing decommodification
effects and contribute to the consolidation of social stratification. Finally, the social
democratic regime type3 (including countries such as Austria, Belgium, Denmark,
Norway or Sweden) provides universal and comparatively generous benefits, and
the state plays a strong interventional role promoting equality in different forms
of income redistribution (such as progressive taxation, minimum wage policies, tax
credits, and cash transfers to lower income groups).

Researchers have suggested modifications to Esping-Andersen’s regime typology
(Arts and Gelissen 2002, 2010; Bambra 2007; Eikemo and Bambra 2008). One of
the most important modifications relates to the inclusion of other regime types such
as the ‘Latin-rim’ (Leibfried 1992) or ‘Southern’ regime type (Bonoli 1997; Ferrera

2 Clustering the Antipodean countries (e. g. Australia and New Zealand) into the liberal regime type has
been criticized due to a more particular and a more inclusive approach to social protection than the standard
liberal form (Arts and Gelissen 2002).
3 Other welfare state typologies cluster the Scandinavian countries (Norway, Finland, Sweden and Den-
mark) into a single “Scandinavian” regime type (Leibfried 1992; Ferrera 1996; Bonoli 1997) to emphasize
their exceptional universalistic and generous welfare regimes aiming to provide full employment and social
equality.
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1996; Saint-Arnaud and Bernard 2003) (characterized by a fragmented system of
welfare provision and high reliance on the family and voluntary sector), the ‘Con-
fucian’ regime type (Karim et al. 2010) (characterized by a minimal welfare state
with a strong emphasis placed on the family and on the voluntary sector based on
Confucian ethics), and the ‘Eastern European’ regime type (Fenger 2007) (charac-
terized by its unique political background and a shift from a Communist towards
a somewhat more liberal welfare state focusing on marketization and decentraliza-
tion). Further modifications of the regime typology have been made in public health
using the actual extent of services provided by different welfare states (Bambra
2005a, 2005b), or extending the focus to politics and policies as determinants of
welfare state programs (Navarro 1999; Navarro and Shi 2001; Navarro et al. 2006).

Although the regime typology of Esping-Andersen has been modified and ex-
tended, the logic linking welfare state characteristics with population health and
inequalities in health is still based on the idea of the welfare state as a system
of stratification. For example, in a study by Eikemo et al. (2008b, p. 2282), the
authors state that “welfare states provide a variety of social transfers (such as hous-
ing-related benefits, unemployment, pensions, and sickness and disability benefits)
as well as key services (most notably healthcare or social services), which together
mediate the relationship between socioeconomic position and health.” Accordingly,
it has been assumed that population health and inequalities in health vary by wel-
fare regime type with better health outcomes in the most generous regime (social
democratic regime) compared to types with lower levels of decommodification and
welfare benefits (such as in the liberal regime type).

A number of empirical reviews have focused on the association of welfare regime
types with health and inequalities in health (Beckfield and Krieger 2009; Bergqvist
et al. 2013; Brennenstuhl et al. 2012; Muntaner et al. 2011). On a national level,
reviews indicate that the Scandinavian regime type generally shows better health
outcomes than other regime types in infant and child mortality, but not in other
health outcomes such as in (working-age/old-age/all-age) mortality, life expectancy
or self-rated health. Moreover, given studies thus far, early research reviews conclude
that although the Scandinavian regime type has relatively low levels of economic
inequality, it does not consistently have low levels of socioeconomic inequalities
in health. According to a review by Bergqvist et al. (2013), only one out of four
studies using Esping-Andersen’s typology or a modified typology found the smallest
inequalities in health in social democratic countries in men but not in women.
In other studies, inequalities in mortality and self-rated health were lower in the
conservative-regime countries compared to the social democratic countries. This
“Scandinavian welfare paradox of health” was also found in other studies using
different regime typologies (Beckfield and Krieger 2009; Bergqvist et al. 2013;
Brennenstuhl et al. 2012; Muntaner et al. 2011). When explaining this empirical
puzzle, several theories have been proposed, drawing on methodological issues (see
Sect. 5) and existing theories of inequalities in health (Mackenbach 2012; Bambra
2011). Therefore, although the application of welfare regime typologies is still very
popular, the evidence regarding the influence of welfare regimes on health and
inequalities in health is inconclusive and mixed.
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3 Going Beyond the Regime Typology—The Institutional Approach

The ‘Scandinavian Puzzle’ and the general criticism towards using regime typologies
have led to alternative approaches towards unraveling the role of welfare state char-
acteristics for health and inequalities in health. As Lundberg (2008, p. 1106) puts it,
using regime typologies “may be helpful for descriptive purposes, they are much less
useful if we really want to open the black box and analyze what aspects of welfare
state are of importance”. Instead, Lundberg (2008) suggests studying specific wel-
fare programs and their influences on health and inequalities in health. Therefore, it
is necessary to consider the link between specific welfare institutions (e.g. unem-
ployment benefits) and the health of specific social groups (e.g. the unemployed).
Studies on specific welfare programs (social policy, healthcare and public health)
could be classified into five groups: studies focusing on family benefits, pension
benefits, economic assistance and unemployment benefits, access to health/medical
care and public health interventions.

The first group analyzes the relevance of family benefits (e.g. family cash and
tax benefits, paid parental leave, childcare support, child allowance, parental insur-
ance, childcare leave) for the individual health of specific social groups such as lone
mothers or children in poor households (Bergqvist et al. 2013 ; Hank and Steinbach
2019). For example, Aitken et al. (2015) reviewed seven studies analyzing the rele-
vance of paid maternity leave for mothers’ health, and found a positive correlation
between paid maternity leave and mental and physical health. They conclude that
paid leave may protect mothers from financial strain and enables them to spend more
time away from the workplace and to recover from the physical effects of childbirth.
Similar studies indicate that generous and universal family policies are beneficial for
family members’ health and socioeconomic living conditions (Bergqvist et al. 2013).
In contrast, recent studies focusing on the impact of income support programs for
low-income families (e.g. the Earned Income Tax Credit (EITC) in the USA or the
Family Tax Credit (FTC) in New Zealand) on individual health found contradictory
results. Studies showed a positive effect of income support programs on maternal
and child health (Hamad and Rehkopf 2016; Strully et al. 2010), whereas others
revealed no or only moderate effects for adult health (Larrimore 2011; Pega et al.
2013, 2014, 2016). For example, Wicks-Lim and Arno (2017) applied difference-
in-difference analysis to measure low birth weight rate, prenatal health and asthma-
related pediatric hospitalization in 90 low- and middle-income neighborhoods be-
fore and after the expansion of the New York State and New York City EITC policy
between 1997 and 2010. The results showed contradictory findings of reduction on
low birth weight rate by increasing EITC benefits, but no effects for prenatal health
or asthma-related pediatric hospitalization.

The second group of studies focuses on the relevance of pension benefits for indi-
vidual health in old ages (Bergqvist et al. 2013). Studies hypothesized that the level
of generosity and kind of public benefits (basic pensions of persons with no or low
earnings; income pensions given on the basis of work contribution) are related to the
health of the older people and retirees in particular. Accordingly, it is proposed that
more generous pension benefits and universal basic pensions relate to higher incomes
that enable investing in health-enhancing products and protect against poverty-re-
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lated health burdens (Norström and Palme 2010; Esser and Palme 2010). The few
studies published so far indicate that more generous pensions and universal basic
pensions (in particular for women) predict better self-rated health and well-being
(Esser and Palme 2010). Only few studies have yet been published focusing on the
role of pension benefits for the individual health of different socioeconomic groups
in old age. Farrants (2017) investigated associations of net replacement rates of
pensions with inequalities in the self-rated health of pensioners using the Health
Survey for England and the Swedish Study of Income and Living Conditions from
1991 to 2011. Accordingly, annual inequalities in self-rated health by education of
pensioners (log odds) were modeled against net replacement rates in pensions by
linear regression. Results were contradictory, and indicated a negative association
between the net replacement rates of pensions and the magnitude of inequalities in
health in England, but no significant association for Sweden. In an ecological study4

of 16 European countries that was carried out from 2004 to 2014, Reeves et al.
(2017) found that greater public pensions entitlement is associated with decreased
unmet medical need due to financial reasons. This was observed in particular among
the poorest income group. Results also showed that the association between out-of-
pocket payment and unmet medical need due to financial reasons was mitigated by
higher levels of public pensions entitlement. Therefore, public pensions enable peo-
ple to meet the various costs involved in seeking healthcare and in keeping healthy,
particularly for the lowest socioeconomic groups in old age.

The third group of studies analyzes the influence of economic assistance and un-
employment benefits on the health of the unemployed and of those in financial need
(Bergqvist et al. 2013). The rationale behind these studies is that the mechanisms
linked to the generosity of unemployment benefits (e.g. wage replacement rate, du-
ration of coverage, flexibility in the entitlement and maintenance of unemployment
benefits) could act as a buffer against loss of wages, alleviate poverty, and subse-
quently protect individuals from the negative health consequences of unemployment
(Cylus et al. 2015). According to a recent review, the generosity of unemployment
benefits does have a positive effect on the health of the unemployed, as is shown
for mental health, subjective well-being and financial strain (O’Campo et al. 2015).
For example, in a current study by Vahid Shahidi et al. (2016) using the European
Sociological Survey from 2012, the association of national unemployment insurance
replacement rates with the self-rated health of the unemployed and the employed
was analyzed using cross-level interactions in a multilevel framework. Study results
indicated that more generous levels of unemployment benefits were significantly
associated with narrowed inequality in self-rated health between the unemployed
and those in employment. Therefore, the increased risks of a poor self-rated health
status among the unemployed were lower in those countries that have higher levels
of unemployment benefits.

Bergqvist et al. (2013) identified a fourth group of studies that analyze inequali-
ties in access to health/medical care. Several determinants on the country level have
been found to be associated with decreased socioeconomic inequalities in access

4 According to Levin (2003, p. 108), an ecological study is “an observational study defined by the level at
which data are analyzed, namely at the population or group level, rather than individual level.”
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to healthcare such as public financing and provision of services, medical density
and the existence of a gatekeeping system that coordinates patients’ care paths via
general practitioners (Or et al. 2008). Further, Jones et al. (2006) found with data
from the European Community Household Panel (1994–1997) that supplementary
private insurances are associated with income, better self-rated health and higher
rates of specialist visits indicating that those on a high income might benefit from
the existence of private supplementary insurance when it comes to access to health-
care systems as well as to health. According to a review from Huber and Mielck
(2010), a similar situation is observable for Germany that allows people to opt out
of public insurance and into private insurance if their income exceeds a certain level.
Accordingly, the review indicates that the benefits of private insurance with regard
to new, innovative drugs, organ transplantations, financial burden due to copay-
ments, waiting times, and communication between patient and physician compared
to those with public insurance are more generous. However, whether these observed
benefits in access and use of healthcare of higher socioeconomic groups affect in-
equalities in health is highly debated in public health and health services research,
and existing evidence is limited (Davis 1991; Oliver and Mossialos 2004; Pfaff and
Pförtner 2016). An exemplary study that tries to unravel the relevance of healthcare-
related factors for inequalities in health has been conducted by Klein et al. (2016).
They analyzed the influence of disease-related (tumor stage, biological character-
istics), patient-related (comorbidity, health behavior, psychosocial characteristics),
and healthcare-related factors (treatment, screening uptake, medical expertise) on
socioeconomic inequalities in health-related quality of life among patients with
prostate cancer six months after radical prostatectomy using a prospective observa-
tional study among 246 patients. A stepwise approach was conducted comparing
changes in the association between socioeconomic status and health-related quality
of life when explanatory factors were included in the regression model. The re-
sult indicated a strong association between health-related quality of life six months
after treatment and lower socioeconomic status measured by income, occupation
and education. Socioeconomic inequalities in quality of life changed only slightly
when explanatory factors were considered in the regression model with stronger
explanatory power of patient- and healthcare-related factors. Thus, other potential
social determinants of health might play an important role in inequalities in patient
health which are not related to the healthcare system, such as equity in early life,
labor market disadvantages, psychosocial burdens at work, and material deprivation.
Therefore, public health research describes the healthcare system not as the primary
factor accounting for inequalities in health, but rather as a moderator of levels of
inequalities in health (Marmot and Allen 2014). For example, Banks et al. (2006)
showed with cross-national data from England and the US that universal access to
health/medical care is associated with better health outcomes, but nonetheless found
differences in health outcomes in the top socioeconomic groups in England and
the US. They concluded that other social factors might contribute to inequalities in
health that cannot be explained by the healthcare system alone.

Additionally, as a fifth stream, research aims to assess how welfare states influence
inequalities in health institutionally through public health interventions (Thomson
et al. 2016). Public health interventions play an important role in reducing inequal-
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ities in health, as they aim to prevent the occurrence (primary prevention) or the
development (secondary prevention) of specific diseases. They are implemented at
different levels (national, regional, local, or individual level), focusing on upstream
or downstream determinants of public health. Accordingly, upstream interventions
focus on fundamental structures and economic conditions influencing individuals’
health and health behavior by state or institutional regulations (e.g. tobacco price
regulations or smoking bans). Downstream interventions focus directly on the in-
dividual and include behavioral approaches for prevention or disease management
(e.g. media campaigns against smoking, and smoking cessation programs).5 Al-
though public health interventions are intended to improve or sustain health, they
can also have unintended adverse effects. According to Lorenc and Oliver (2014),
public health interventions could lead to direct harm, psychological harm, group
and social harm, opportunity cost harm and equity harm. The latter is of particular
interest as some interventions may generate socioeconomic inequalities in health
when privileged groups benefit from interventions more than disadvantaged ones
do.6 According to a rapid overview of systematic reviews by Lorenc et al. (2013),
downstream preventive interventions (media campaigns on smoking, and workplace
smoking bans) seemed to be more likely to increase health inequalities than up-
stream interventions (structural workplace interventions; provision of resources; and
fiscal interventions, such as tobacco pricing). Similarly, in a recent systematic re-
view by McGill et al. (2015), they found that price interventions (upstream) to
promote healthy eating are more effective among socioeconomically disadvantaged
groups than are person-specific interventions (downstream), which were more effec-
tive among higher socioeconomic groups. Similar conclusions on the equity effect of
interventions were made from systematic reviews on interventions tackling obesity
(Beauchamp et al. 2014) or smoking (Hill et al. 2014).

The application of specific welfare programs (social policy, healthcare and pub-
lic health) are an adequate answer to the use of welfare regime typologies, which
are rather unspecific when it comes to explaining health and inequalities in health.
Although the application of the institutional approach is very complex and broad, it
overcomes the strong theoretical and methodological amendments that are necessary
when applying welfare regime typologies. The focus on specific policies allows more
precise conclusions to be drawn about their role in affecting the health of different
socioeconomic groups. The evidence on social policies indicates that generous ben-
efits are associated with better health, and with lower inequalities in health, whereas
empirical findings on the effect of the healthcare system on inequalities in health
are rather small and inconclusive. The same is true for the role of public health

5 In 1975, John McKinlay (1979) introduced the terms upstream and downstream when describing his
frustration with medical practice. In his analogy of a river that represents diseases, he said that physicians
are so busy constantly rescuing victims from the river that they have no time to look upstream to check
who is pushing their patients into the river. Instead, health professionals face challenges with downstream
endeavors that are short-term, problem-specific and individual-based.
6 According to the inverse equity hypothesis of Victora et al. (2000), which is related to Rogers’ theory of
diffusion (2005), when new public health interventions are implemented, higher socioeconomic groups will
initially benefit, and health inequities will widen, but if coverage increases over time, the disadvantaged
groups can eventually catch up and health inequities can be decreased.
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interventions, which is also a very broad and complex topic with mixed findings for
different settings, risks behaviors, and health outcomes.

4 New Developments in Theorizing the Association Between Welfare
States and Inequalities in Health

In theorizing the association between welfare state arrangements and inequalities
in health, new explanatory approaches have emerged that consider the complex
structure and processes linking different welfare policies to health and inequalities
in health (Hurrelmann et al. 2011; Beckfield et al. 2015; Gkiouleka et al. 2018).
These approaches take into account multiple levels, the specificity of diseases and
social groups, and the interdependence of welfare state arrangements in their effect
on the health of different social groups. Therefore, these approaches overcome the
abovementioned linear logic in the relationship between welfare state arrangements,
socioeconomic conditions and health, and the narrowed focus on distal variables on
a high level of aggregation (Hurrelmann et al. 2011).

Beckfield et al. (2015) present an institutional theory of the welfare state that si-
multaneously considers welfare state effects of redistribution, compression and me-
diation on health and its social determinants. Accordingly, inequalities in health are
a function of the institutional welfare effects of redistribution (institutional arrange-
ments which redistribute the social determinants of health such as income, wealth,
living standards or education), compression (institutional arrangements providing
a limit of healthcare for citizens), and mediation (reducing/limiting inequalities in
the social determinants of health such as income or education). These institutional
effects of welfare state arrangements on health and its social determinants could
interact and operate in multiple domains and at multiple levels (‘institutional im-
brications’). They might also overlap and interact, and could have a direct effect
on health, but could also indirectly influence health via the socioeconomic living
conditions. For example, the distribution of health within a society can be influ-
enced directly through healthcare institutions (healthcare and public health), and
indirectly through institutional effects on the social determinants of health such as
on income via economic assistance and unemployment benefits (social policy). Im-
portantly, Beckfield et al. (2015) emphasize that the specific effects of institutions
need to consider knowledge obtained from disease etiology, life course research,
and (historical) institutional changes, which assigns individuals with a specific dis-
ease to a specific welfare state life course (Halfon and Hochstein 2002; Bambra
et al. 2010; Levecque et al. 2011). The institutional effects of healthcare should
thus be restricted to avoidable diseases that can be avoided through optimal-quality
healthcare.7 When considering the multiple and complex mechanisms of welfare

7 To capture the contribution of healthcare to population health, the American Working Group on Pre-
ventable and Manageable Diseases introduced the concept of amendable mortality, which refers to deaths
that could have been avoided by providing effective medical care in good time. In contrast, preventable
(causes of) mortality refers to deaths that could have been avoided through timely and effective public
health interventions (Nolte and McKee 2004).
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arrangements on health and its social determinants, they also suggested considering
resources and barriers on the individual (e.g. knowledge with regard to taking up
welfare state benefits) and social levels (e.g. stigmatization of welfare recipients)
that enable specific social groups to benefit from welfare arrangements, or hinder
them from doing so.

In addition, Hurrelmann et al. (2011) proposed a comprehensive model to explain
the association between welfare state regimes and inequalities in health, based on
the previous work of Navarro et al. (2006) and Esping-Andersen (1990). This model
considers a structural (macro), organizational (meso) and individual (micro) level.
On the macro-level, the architecture of welfare policy is characterized by the dom-
inance of market, civil networks or state, egalitarianism in civil and human rights,
universalism in the provision of social services for citizens, and the level of decom-
modification. The meso-level is directly influenced by the architecture of welfare
policy, and mediates the relationship between the macro and individual levels. It is
characterized by several factors such as economic inequality, levels and availability
of educational and occupational training, social integration and cohesion, degree of
political participation, cultural integration of migrants, religious tolerance, criminal-
ity and antisocial behaviors, sense of control of social environment, availability of
good food and water, and shelter from environmental contaminants. On the micro-
level, the health status of individuals and populations is located and characterized
by the quality of the objective and subjective well-being of the entire population, the
health quality of disadvantaged and vulnerable groups, and levels of health inequal-
ity. Furthermore, Hurrelmann et al. (2011) take into account an intermediate entity
that represents general welfare policy (public policy) and healthcare, as well as their
combination and where they overlap. The specific characteristics of welfare state and
healthcare policies are determined by the type of welfare regimes, and could have
both a direct and an indirect effect on health by shaping healthcare institutions and
organizations, as well as by influencing individuals’ social determinants of health.

5 Methodological Considerations in Research into the Role Played by
Welfare State Characteristics for Health and Inequalities in Health

The empirical evaluation of the role of welfare state characteristics for health and
inequalities in health is associated with several methodological and theoretical short-
comings which restrict the comparability of the high number of existing studies in
this field (Bergqvist et al. 2013). Accordingly, we observed strong variations in the
contextual levels, statistical methods, health outcomes and indicators of socioeco-
nomic status in existing studies (detailed information about the reviewed articles
can be found in the Appendix Tables). Although a large number of studies have
been published so far, there still is a lack of sufficient data making it possible to
empirically unravel the role of the welfare state and welfare state arrangements for
the individual health of different socioeconomic groups.

This insufficiency of data availability is in particular observable in ecological
studies (Navarro and Shi 2001; Navarro et al. 2003; Bambra 2006; Kangas 2010;
Karim et al. 2010; Granados 2010; Regidor et al. 2011). Almost all existing eco-
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logical studies relied on data from the OECD, UN or WHO, which are restricted to
a specific set of countries and health outcomes such as life expectancy or (infant)
mortality. For example, most ecological studies relied on data from the OECD, which
is currently one of the best data sources for this kind of study. Having said that,
and similar to the field of psychology drawing most samples from Western, Indus-
trialized, Rich, and Democratic (WEIRD) societies with the critical assumption that
members of WEIRD societies are representative populations (Henrich et al. 2010),
the generalizability of OECD-based studies in the field of public health should also
be approached with caution.

Moreover, as most ecological studies rely on small sample sizes, results are
often sensitive toward outliers (see also Goerres et al. 2019). For example, the
US has been identified as a statistical outlier as many values, such as for healthcare
expenditures, differ considerably from other societies (Lorenzoni et al. 2014). Chung
and Muntaner (2006) discussed this issue extensively, and decided to include the
US as these outlying values are not the result of any fault in the sampling process.
However, the effect of outliers should not be underestimated when it comes to
interpreting the results, as these can change dramatically if outliers are excluded
from the analyses.8 In addition, a small sample size in ecological studies increases
the statistical relevance of single countries. For example, in the ecological study by
Bambra (2006), analyzing the association between welfare state regime types and
infant mortality, the liberal regime type was measured by only one country (UK),
and the generalizability to other countries clustered into the liberal welfare regime
type should therefore be made with caution.

Furthermore, the restrictions in the availability of adequate health outcomes re-
sult in theoretical amendments that are highly debatable (Bergqvist et al. 2013). For
example, linking welfare regime types and infant mortality needs strong theoretical
presumptions with regard to the mechanisms on the individual level, which most
studies do not sufficiently present. However, even with the existence of good the-
oretical justifications, ecological studies are subject to a fundamental problem: the
ecological bias. The ecological bias describes an information loss in the aggregation
process that reduces information and prevents associations of interest being identi-
fied in the underlying individual-level model (Wakefield 2008). In terms of health
inequality research, average levels are not able to provide information on health
and its socioeconomic determinants on the individual level, as these aggregate mea-
sures mask part of the range of inequality present in the population (Murray et al.
1999). Therefore, critical reviewers might perceive these ecological studies as rather
data driven, not taking into account adequate theoretical justifications, confounding
factors, and the possibility of an ecological bias.

Although the application of multilevel analyses in ecological studies allows one
to control for confounding factors to a certain extent (Chung and Muntaner 2007),
ecological studies are still faced by the problem of strong theoretical presumptions
when it comes to explaining how welfare regimes might influence the health of

8 Therefore, in the study by Chung and Muntaner (2006) that relies on time-series data from 19 wealthy
OECD countries for the years from 1960 to 1994, analyses were conducted with and without the US to
detect possible outlier effects.
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certain social groups. Therefore, the consideration of individual-level data that make
it possible to empirically model the association between indicators of socioeconomic
status and health by welfare regime types and facets has been conducted by several
studies. These studies were most often based on individual-level data taken from
the European Sociological Survey (ESS), the European Union Statistics on Income
and Living Conditions (EU-SILC), the World Health Survey (WHS), the Survey
of Health, Ageing and Retirement in Europe (SHARE) for Elderly (aged 50+),
and the Health Behaviour in School-aged Children (HBSC) for adolescents (aged
11–15 years).

A first type of studies using individual-level data rather descriptively compares
inequalities in health by welfare regime types, without controlling for the within-
country correlation of observations and other important determinants of health on
the contextual level, which increase the risks of biased standard errors (‘pooled
regression studies’) (Zambon et al. 2006; Eikemo et al. 2008a, 2008c; Bambra
et al. 2009, 2010; Guarnizo-Herreño et al. 2013, 2014; Alvarez-Galvez et al. 2014;
Bambra and Eikemo 2009; Moortel et al. 2015). An exemplary study has been
published by Eikemo et al. (2008a). They analyzed income-related inequalities in
self-reported health with individual-level data of the ESS from 2004. Individual-
level data of countries were pooled by regime types, and income-related inequalities
in health (odds ratios) were descriptively compared between regime types. Although
the authors highlighted the problem of the within-country correlation of observations,
and applied sensitivity analyses by means of multilevel analysis, the final models
were conducted without controlling for within-county correlation and, therefore,
the results should be interpreted with caution. Moreover, these kinds of studies
are unable to empirically quantify differences between welfare regime types in the
association of socioeconomic status with individual health, and are unable to control
for important control factors on the contextual level.

Therefore, multilevel analysis was conducted by novel studies identified as a sec-
ond type of studies using individual-level data and the welfare regime type approach9

(Eikemo et al. 2008b; Dragano et al. 2011; Richter et al. 2012; van der Wel et al.
2012; Witvliet et al. 2012; Chung et al. 2013; van de Velde et al. 2014; Niedzwiedz
et al. 2014a, 2014b, 2015; Rathmann et al. 2015; Alvarez-Galvez 2016; Leão et al.
2018). Although the application of a multilevel approach overcomes the abovemen-
tioned methodological shortages, other general methodological issues do arise. The
application of multilevel analyses is based on strong assumptions that are most often
not discussed in studies from the field of public health or epidemiology. For example,
it is assumed that errors on the macro level are normally distributed, are indepen-
dent across contexts and are not correlated with individual-level errors (Diez-Roux

9 The institutional approach is subject to similar methodological shortages when it comes to the application
of individual-level data, ecological data or multilevel data analyses. However, studies using an institutional
approach are superior to studies using the typology approach as they allow one to analyze the association
and causal influence of specific welfare programs on specific health outcomes of certain social groups. The
application of the institutional approach is still in its infancy, and various studies have been published so far
that differ in their methodological and theoretical settings. This diversity complicates the interpretation and
comparison of findings from these studies, and further research needs a stronger theoretical justification
with regard to how specific welfare programs influence the health of specific social groups.
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2000). This implies that the countries that are under consideration in the data were
selected at random, which is most often not the case. For example, the EU-SILC
predominantly considered EU Member States, and countries are therefore closely
related to each other, thus violating the assumption of independency in multilevel
analyses. Bryan and Jenkins (2016) discussed a further problem that arises in most
multilevel studies. They argue that the small number of countries in most ‘multi-
country data sets’ limits the ability to detect robust country (cross-level) effects, such
as of welfare regime types or other institutional characteristics (see also Schmidt-
Catran et al. 2019). These methodological problems should be at least considered
when conducting multilevel analyses with data sets which have a small sample size
on the contextual level.10

Furthermore, analyses based on individual-level data relied most often on self-
reported health. A very large number of studies in this field have focused on self-
rated health and/or chronic illness. Although self-reported health indicators have
been shown to be valid and reliable indicators for mortality (Benyamini 2011; Lima-
Costa et al. 2012), research indicates that also social, psychosocial, and survey
measurement factors are associated with respondents’ self-rated health responses
(also described as Measurement Invariance, Reporting Heterogeneity or Different
Item Functioning) (Garbarski 2016; see also Cieciuch et al. 2019). A similar issue
is true for the measurement and understanding of indicators of socioeconomic status
in cross-national research, such as for educational attainment in adult cross-country
surveys (Schneider 2010), or for family affluence in cross-country surveys among
adolescents (Makransky et al. 2014).

The lack of adequate data is a fundamental problem of the interdisciplinary re-
search into the role of welfare characteristics for health and inequalities in health.
For individual-level data, we observe a general inconsistency in the availability of
adequate data sources that include objective health measures and data from social
sciences. Most analyses in this context stem from social science data that do no not
include objective health data for several reasons such as a lack of financial, personal
or structural resources to survey such measures. In contrast, epidemiological data
most frequently include objective health measures, but contain insufficient informa-
tion on the socioeconomic living contexts of respondents. Against this background,
the cross-national SHARE data are innovative as they provide both socioeconomic
background information, and subjective and objective health measures from a num-
ber of countries. This allows one to analyze associations between welfare state poli-
cies/regimes and inequalities in subjective and objective health. Romaniuk (2014)
analyzed differences in socioeconomic inequalities in subjective (self-rated health)
and objective health (handgrip strength) from a welfare state regime perspective,
including 16 countries from SHARE. Results of multilevel analyses suggested only
weak variation for good self-rated health (4.7%) and for normal/strong hand grip

10 Bryan and Jenkins (2016) suggest considering at least 25 countries for linear models and at least
30 countries for logit models in order to derive accurate estimates. However, they also add that this rule of
thumb should not be applied blindly but on the basis of the model that is being estimated and the effects
in which the researcher is primarily interested. Complicated models that include multiple country-level or
cross-level effects should include more countries in order to obtain unbiased and accurate effects.
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strength (0.8%) across countries. Socioeconomic inequality in objective health and
its association with welfare regime types were lower compared to subjective health,
which might be related to cultural differences in answering questions on self-rated
health. However, this is the first known study focusing on differences in socioeco-
nomic inequalities in objective and subjective health by welfare regime types, and is
associated with the abovementioned methodological shortages such as a low number
of observations on the country level.

These methodological shortages must be acknowledged when interpreting and
comparing study results relating to the role of welfare characteristics for health and
inequalities in health. In particular, ecological studies and pooled regression studies
suffer from severe methodological limitations when attempting to explain and em-
pirically unravel the association between welfare characteristics, population health,
and the health of specific social groups. Although the application of advanced meth-
ods such as multilevel analysis is more accurate for proofing the specific theoretical
assumptions on the influence of welfare characteristics on individuals’ health, they
are nonetheless faced by methodological issues that need to be considered when
interpreting study results such as the limited number of countries on the contextual
level or the lack of adequate health data.

6 Discussion

In the explanation of between- and within-country differences in health, theories
from medical sociology (including areas from public health research, epidemiol-
ogy, political economy of health and health services research) offer new insights
into the causes of the causes of health inequalities: the welfare state. The welfare
state has been identified as a relevant macro-level determinant of health that shapes
individuals’ lives and health chances through healthcare, social policy and public
health (Thomson et al. 2016). Several approaches have been proposed with a view
to linking welfare state characteristics with health and inequalities in health.

According to the regime approach, the welfare state shapes population health
and inequalities in health by mediating market-derived socioeconomic inequalities
in individuals’ life chances via welfare services. It has been assumed that more gen-
erous welfare state regime types such as the Scandinavian regime type show better
population health and have the smallest inequalities in health compared to all other
regime types (liberal, conservative, southern or eastern regime type) (Eikemo et al.
2008b). However, the evidence does not consistently show smaller inequalities in
health in the Scandinavian regime type. Given this Scandinavian puzzle (Macken-
bach 2012; Bambra 2011), and the general critique of aggregating countries into
different regime types (Lundberg 2008; Hurrelmann et al. 2011) by distal variables,
an institutional approach has been developed. Accordingly, empirical research fo-
cused on the influence of specific welfare institutions (social policy, healthcare and
public health) on the health of specific vulnerable groups. The evidence has shown
a beneficial effect of family benefits, pension benefits and economic assistance and
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unemployment benefits for the health of vulnerable groups.11 Moreover, research dis-
cussed the importance of access to healthcare and public health interventions, and
found that universal access to healthcare and upstream public health interventions
are associated with lower inequalities in health.

As both approaches lack a strong theoretical foundation on how welfare states’
policies are historically established and intertwined, influenced and determined by
political, economic and social dynamics, and are most often not able to explain
the extent and social distribution of specific diseases, new complex theoretical ap-
proaches have emerged. The innovative approaches of Beckfield et al. (2015) and
Hurrelmann et al. (2011) combine the influence of different welfare state and public
health interventions in one approach, and describe their interconnectedness and si-
multaneous influence on health and the social determinants of health. Moreover, they
also take into account different contextual levels in the explanation of the influence
of welfare state characteristics on health and inequalities in health, and focus on the
influence of healthcare on amendable diseases.

These complex approaches might be interpreted as a further step into the theo-
retical foundation on how the welfare state—including social policy, healthcare and
public health—is responsible for shaping and constraining population health, and the
extent of social inequalities in health.12 Further theoretical debates should explore
how to include factors such as life course transitions (Bambra et al. 2010), gender
(Bambra et al. 2009), migration (Castañeda et al. 2015), adolescence, and later life
(Rathmann et al. 2015; Richter et al. 2012; Dahl and Birkelund 1997). Moreover, as
most welfare approaches on health and health inequalities focus on income-relevant
issues, there is still a need to take into account the impact had by welfare policies on
other relevant determinants of health such as the education system (Allmendinger
and Leibfried 2016; Rathmann et al. 2016) or the labor market (Muntaner et al.
2010; Julià et al. 2017) for inequalities in health by educational status, occupation
or employment status. However, we need to acknowledge that these approaches are
empirically tested and proposed only for developed (Western) countries, and there-
fore the generalizability to other countries such as in Asia, South America or Africa
is limited, and needs to be addressed by further theoretical debates (Karim et al.
2010; Chung et al. 2013; Ng et al. 2016).

Finally, the empirical verification of mechanisms linking welfare state character-
istics with the health of specific social groups requires advanced methods. Looking
back into history in this field of research, a development in the application of meth-
ods is visible. Most studies initially relied on aggregate data and conducted rather
descriptive and bivariate analyses. These ecological and pooled regression stud-

11 According to Bergqvist et al. (2013), an alternative approach (expenditure approach) focuses on the
influence of welfare state spending (social and health spending) on health and inequalities in health. Ac-
cording to their review, welfare state spending contributes to a specific level of spending on health, and is
beneficial in terms of bringing about lower levels of inequalities in health.
12 A project on Health inequalities in European welfare states (HiNEWS) (2015–2018) that is currently
underway focuses on the determinants of inequalities in health in European welfare states, the refinement,
testing and development of social inequalities in health theory, the identification of policies and interven-
tions with the potential of reducing health inequalities, and a new policy agenda on how health inequalities
can be reduced most effectively.
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ies have been replaced by conducting advanced studies that allow one to explicitly
model associations between different contextual levels or over time. In particular, the
application of multilevel analysis has become popular, as it allows one to empirically
meet the requirements from theory by modeling the association of welfare state char-
acteristics on the contextual level with the health of different socioeconomic groups
on the individual level. By doing so, research has shown that the welfare regime
and the generosity of social benefits matters for inequalities in health and with re-
gard to socioeconomically disadvantaged groups. Moreover, they also highlighted
the strong theoretical and methodological amendments of past studies that were not
able to conduct multilevel analyses, and also point to the general issue in this field of
research: the limited availability of adequate data and the theoretical shortages. To
further improve this field of research, the interdisciplinary work between scholars
from public health, epidemiology, political economy of health, and health services
research needs to be intensified and supported by scholars from sociology, political
science, and psychology.
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Abstract Public policies addressing societal problems typically aim to change
citizens’ behaviors and attitudes. While scholars frequently link cross-national dif-
ferences in specific policies with individuals’ attitudinal or behavioral outcomes, the
specific operating mechanisms often remain veiled. The policy feedback literature
provides an explanatory framework for how policies affect citizens’ political orienta-
tions and behavior, which in turn has an impact on subsequent policy developments.
This article provides an overview of policy feedback mechanisms, and reviews com-
parative empirical studies that link policy indicators and forms of individual-level
political engagement. As illustrative examples, I have focused on social policies and
immigrant integration policies as two widely publicized policy areas. Since the iden-
tification of policy effects is challenging for a number of methodological reasons,
I also discuss advances related to empirical design.

Keywords Policy feedback · Welfare state · Social policy · Immigrant integration
policy · Political support

Einfluss von Policy auf politisches Engagement

Zusammenfassung Politische Maßnahmen, die gesellschaftliche Probleme ange-
hen, zielen in der Regel auf Verhaltens- und Einstellungsänderungen der Bürge-
rinnen und Bürger ab. Auch werden innerhalb der empirisch-vergleichenden poli-
tischen Soziologie länderübergreifende Unterschiede in Institutionen und Policies
zur Erklärung von Einstellungs- und Verhaltensunterschieden genutzt. Allerdings
werden dabei die Vermittlungsmechanismen zwischen Politik und Individuum oft-

C. Ziller (�)
Institute of Sociology and Social Psychology, University of Cologne
Albertus-Magnus-Platz, 50923 Cologne, Germany
E-Mail: ziller@wiso.uni-koeln.de

K

https://doi.org/10.1007/s11577-019-00613-x
http://crossmark.crossref.org/dialog/?doi=10.1007/s11577-019-00613-x&domain=pdf


C. Ziller

mals nicht hinreichend spezifiziert und getestet. Die Policy-Feedback-Literatur bietet
einen Theorierahmen, um Policies mit politischen Orientierungen und Verhaltens-
weisen zu verknüpfen. In dem vorliegenden Artikel wird ein Überblick über Policy-
Feedback-Mechanismen und entsprechende empirische Studien gegeben. Zur weite-
ren Verdeutlichung werden vergleichende Untersuchungen zur Wirkung von wohl-
fahrtsstaatlicher Sozialpolitik sowie Integrationspolitik auf politisches Engagement
vorgestellt und diskutiert. Da die Identifizierung kausaler Effekte im Rahmen der Po-
licy-Forschung eine Herausforderung darstellt, wird abschließend auf methodische
Weiterentwicklungen eingegangen.

Schlüsselwörter Policy-Feedback · Sozialstaat · Sozialpolitik ·
Integrationspolitik · Politische Unterstützung

1 Introduction

Public policy can be defined as the outcome of political processes designed and
implemented in order to address societal problems. Policymakers have an interest in
the effectiveness of the policies that they implement, and thus try to anticipate the
specific functioning and potential effects at the policy design stage (Knill and Tosun
2012). For example, the enactment of smoking bans in the German Länder (states)
in the mid-to-late 2000s aimed to protect workers in bars and restaurants from
second-hand smoking and its deleterious effects on health. Empirical evaluations of
the effectiveness of these policies indeed find evidence of improved health among
non-smokers in states where smoking has been restricted in public areas, bars, and
restaurants (Kuehnle and Wunder 2017). Whether intended or not, anti-smoking
policies may also shape public opinion towards smokers. Pacheco (2013) finds that
people in US states which have implemented smoking bans (compared to those
that have not) began to view second-hand smoking as more harmful and to regard
smokers in increasingly negative terms. These changes in attitudes also yielded an
effect on how receptive people were towards additional smoking restrictions. The
way that various policies influence (political) attitudes and behaviors of individuals
and interest groups, which then shape subsequent courses of policy development, is
the central topic of the policy feedback literature (Campbell 2012; Mettler and Soss
2004; see also Schmitt-Beck 2019).

This article examines how public policies influence people’s political engage-
ment, which includes policy-related attitudes, attitudes towards the political system,
and political behavior such as voting. I have focused specifically on the following
overarching questions: Through which mechanisms do policies affect political en-
gagement? What conditions can be identified that reinforce or attenuate a policy
impact on political engagement? Do policies affect target populations only, or the
general public as well? And, how best to empirically assess policy effects in com-
parative research? To illustrate these questions substantially, I focus on two policy
areas that are highly publicized and can be convincingly linked to public prefer-
ences. First, I focus on social welfare policies and social security programs and
relate them to the political engagement of both target groups and members of the
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general population. Welfare is one of most frequently studied policy areas, as corre-
sponding social policy measures usually have a direct impact on citizens’ needs and
resources (for welfare regime theories see also Schröder 2019). Moreover, changes
in social policies are widely publicized through political debate and media coverage,
and a high degree of visibility enhances the potential for linking changes in policy
with changes in citizens’ behaviors and attitudes (Campbell 2012, p. 338).

As a second policy area, this review looks at immigrant integration policies
which regulate immigrants’ rights and access to participate in economic, political,
cultural, and social life. Immigrant integration is a critical and timely topic that has
engendered extensive empirical research on the potential for governing integration
outcomes. Moreover, immigrant integration is an issue that is symbolically charged
and has been widely publicized. Again, this enables the study of policy effects on
both immigrants, as the target group, and the general public.

In terms of theoretical framework, I draw on the policy feedback approach and
related arguments (Campbell 2012; Mettler and Soss 2004). Policy feedback posits
that enacted policies influence citizens’ attitudes and behaviors, which in turn “feed
back” (sometimes also referred to as “feed forward” to emphasize temporal ordering)
to influence subsequent courses of policy formulation and implementation. Hence,
policy and citizens’ attitudes and behaviors are explicitly considered to influence
each other in reciprocal causal processes. While this is a theoretically plausible
assumption, reversed causality represents a source of endogeneity that should be
taken into account in research designs, as it potentially biases the results from
empirical models.

In the remainder of the article, I first outline the theoretical framework (Sect. 2).
Second, I summarize and discuss findings from comparative studies that inform
debates on how policy relates to political engagement (Sect. 3). The article con-
cludes by discussing methodological issues of comparative research and potential
advancements.

2 Conceptual Framework

2.1 Theories of Political Engagement

Political engagement can be broadly defined as cognitive and emotional involvement
in political matters, which manifests itself in individual political interest, political
knowledge, political opinions, or political attitudes (Barrett and Brunton-Smith 2014,
p. 6). In broad conceptualizations (e.g., Zukin et al. 2006), political engagement also
encompasses forms of political participation, which refers to citizens’ actions aimed
at influencing decisions of public representatives and officials (Brady 1999, p. 738;
Verba et al. 2002). Specifically, this includes voting,1 running for office, contacting
politicians, membership in political and civic organizations, and non-conventional
activities such as protesting. Applying a broad definition of political engagement

1 For determinants of electoral participation from the perspective of comparative political systems, see
also the chapters by Spies and Franzmann (2019) and Schmitt-Beck (2019) in this special issue.
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entailing both attitudinal and behavioral dimensions is also suitable for a review of
existing studies that differ in conceptual terms.

As explanatory approaches of political engagement, sociological, psychological,
economic, and political theories can be distinguished (Druckman and Lupia 2000;
Norris 2002). According to traditional sociological accounts, individual political
orientations and participation are explained by people’s positioning within a social
structure and the influence of social networks (Lazarsfeld et al. 1948). If group
interests and communication processes in social networks shape political views,
then patterns of political engagement should be largely homogeneous within social
groups, while cleavages predominantly exist between groups. Moreover, societal
transformation processes (e.g., modernization, expanding educational opportuni-
ties, value change, or digitalization) have become increasingly relevant factors in
explaining why and how citizens participate (Inglehart 1997; Welzel and Dalton
2014). The psychological perspective on political attitudes and behavior empha-
sizes the relevance of individual differences, including personality traits, education,
partisan identification, and political efficacy (e.g., Campbell et al. 1960). Similarly,
economic accounts conceptualize political preferences and participation as a product
of individual choices, driven by self-interest, as well as rational and goal-directed
behavior (Downs 1957; but see Sears and Funk 1991).

Political theories focus on the role of political institutions, organized interests,
mobilization, and communication flows. A number of accounts argue that mobiliza-
tion by political organizations and social groups critically determines individuals’
political behavior (Verba et al. 2002). Over and above this, political actors and
organizations influence political views by determining the framing of issues and
communication flows that citizens receive (Nelson and Kinder 1996; Zaller 1992).
The key point propounded by political accounts is that political engagement does
not simply emerge from individual characteristics or social group membership, but
is essentially shaped by political processes and how they are received by the pub-
lic (Dalton 2014; Druckman and Lupia 2016). Such political processes refer not
only to institutional rules, expressive government actions, political communication
flows, and mobilization efforts on the part of political actors, but also policies that
implement incentives and sanctions, or convey informational content.

2.2 Classic Accounts of Policy Feedback

According to common conceptualizations, politics refers to the process that de-
termines “who gets what, when, how” (Lasswell 1936). Policies are outcomes of
politics, while the term polity refers to structural aspects of a political system and its
power relations. The basic idea of policy feedback is that policies not only represent
a result of politics, but also have the potential to transform the political process and
thus affect subsequent courses of policy development. In short, the policy feedback
literature investigates how “new policies create new politics” (Schattschneider 1935).
Policies may create feedback by affecting elites and bureaucrats, mass publics, as
well as specific target groups. Mechanisms through which policy effects operate
include the restructuring of authority and power relations, the redistribution of re-
sources, and the informational or normative reframing of preferences and identities.
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Classic work on policy feedback has largely focused on the ways in which social
policies and social security programs generate constituencies of supporters, which
in turn affect subsequent policy development. In Protecting Soldiers and Mothers,
Theda Skocpol (1992) examined welfare provision from a historical perspective,
showing that nineteenth and early twentieth century social programs for veterans
and women in the US had a strong impact on subsequent developments in social
welfare. In his seminal study entitled Dismantling the Welfare State, Pierson (1994)
shows that attempts towards welfare retrenchment under the Reagan administration
in the US provoked considerable mobilization among senior citizens who were op-
posed to scaling back pensions. Consequently, social security measures related to
pensions remained largely intact. In contrast, cutbacks in the UK pension system
under Thatcher were more easily accomplished, given that it was fragmented into
different programs. This meant that retrenchment was not opposed by a well-or-
ganized group of beneficiaries. An important lesson to be learned from Pierson’s
classic work is that each policy creates its own constraints on change by virtue of
its specific structure.2 This implies that in order for policy to change, the support
(or opposition) of citizens plays a critical role—in addition to the support of public
officials and interest groups, and beyond mere path dependency (i. e., costs associ-
ated with policy shifts). Programs that create sufficient support among beneficiaries
are likely to be left in place or even expanded, while those that do not do so might
be cut.

As operating mechanisms, Pierson identifies resource distribution and symbolic
politics as two major drivers in garnering public support for policies as well as polit-
ical engagement. Resource effects refer to redistributive elements of specific policies
and to the material self-interest of individuals and groups that benefit from them.
Symbolic or interpretative effects refer to the informational and normative content
of policies that influences people’s attitudes and behavior. Pierson’s study focuses
on the retrenchment of social policies, and represents a theoretical framework rather
than a comprehensive system-level theory. Nonetheless, the specified feedback con-
ditions and mechanisms linking policy and citizens’ behaviors and attitudes go far
beyond earlier system approaches such as Easton’s diagram of the political system.
Moreover, it is a simple task to transfer the policy feedback approach to policy
areas other than welfare. In this vein, Pierson’s work has inspired numerous studies
investigating how various policies affect preferences, demands, and the political in-
volvement of citizens and organized interest groups (see Larsen 2018; Mettler and
Soss 2004; Mettler 2015 as overviews).

2.3 Mechanisms Linking Policy and Political Engagement

A first pathway through which policies influence citizens’ political attitudes and be-
havior is resource effects. Policy enforcement mechanisms include financial incen-
tives, payments, fines and penalties, and changes in taxation that alter the distribution
of goods and services but also burdens. Individuals who gain material profit from

2 Similar conclusions were reached by Campbell (2003), who focused on age-related programs and senior
citizens’ political activation.
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a policy that is implemented are expected to become interested in how to secure
benefits beyond future policy change, and thus in political affairs more generally. For
example, the introduction or expansion of a pension system increases the availability
of financial resources for senior citizens. This, in turn, shapes their perception of
government being responsive to their needs, while at the same time they become po-
litically active when policy retrenchment may threaten their gains (Campbell 2012).
As another example, training programs for the long-term unemployed may improve
their work-related skills and chances of re-employment, which would then equip
them with resources and improve their political efficacy and political engagement
(Soss 1999). Following this line of reasoning, material resource effects have been
related to citizens’ political orientations and behavior (e.g., trust in institutions, sat-
isfaction with government, and political participation), beliefs about social justice,
and group-based attitudes about deservingness (Mettler and Soss 2004).

Second, laws and policies may affect citizens by conveying information and
normative cues, usually labeled as interpretive effects (also symbolic or cognitive
effects; Pierson 1994). Individuals who are exposed to policy content may not only
become engaged because of material gain, but also because policies signal that
government addresses citizens’ concerns. Rather than material interest, here, the
main driver is the experience of government being responsive and elevating one’s
status. This makes individuals more likely to respond with a sense of duty and
obligation, which in turn facilitates political activation, political support, and civic
engagement. As an example, Mettler (2002) shows that veterans receiving welfare
benefits through the G.I. Bill3 not only profit in terms of monetary resources, but
also change the perception of their social status and how government values their
contributions.

Third, policy content may operate at the aggregate level as social norms signaling
socially acceptable and rewarding behaviors. For example, an indoor smoking ban
can shape social norms with regard to smoking, and breaching this norm imposes
not only a legal sanction (e.g., payment of a fine), but also brings social disapproval
and reputational damage as social consequences. A potential pathway through which
policies shape social norms is framing and messaging in public debates and mass
media content. Politicians express their support for or opposition to specific policy
measures on a regular basis. Moreover, symbolic language use identifies and defines
public images of societal groups and their deservingness (Stewart 2012). Socially
shared stereotypes and group-related stigmatization have real-life consequences for
the self-perception of target groups and intergroup relations more generally. The
social construction of target populations also affects the distribution of benefits and
burdens in policy designs, as well as how members of social groups are treated by
public officials (Schneider and Ingram 1993).

Fourth, recent debates on policy feedback mechanisms examine, for example, the
degree to which policy designs motivate self-interest versus collective aims (Jacobs
and Mettler 2018). As another example, studies on the link between policy and

3 G.I. refers to soldiers in the United States Army. The G.I. bill (enacted as “Servicemen’s Readjustment
Act” of 1944) regulated a broad range of benefits for returning World War II veterans, such as compensa-
tional payments in the case of unemployment.
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citizens’ policy support have mostly focused on self-reinforcing feedback processes
(i. e., positive feedback), where the resource or interpretive content of a policy fos-
ters constituents’ policy support, which in turn leads to policy stability or expansion.
More recently, possible self-undermining effects in which policy support reduces
over time have been studied more extensively (i. e., negative feedback). A basic
explanation for negative feedback is that policies simply fulfill their intended pur-
pose, which leads to eroding public demand.4 Alternatively, burdens and unexpected
losses or the salience of alternative policies may undermine public support for spe-
cific policies over time (Jacobs and Weaver 2015). Looking at a policy–opinion link
as a function of time, short- and long-term effects may even diverge in such a way
that the introduction of a policy stimulates opposition in the short term, which then
turns into policy support in the long run (e.g., Naumann 2014).

2.4 Conditions of Policy Feedback

Policy effects might vary considerably across groups or political circumstances
(Patashnik and Zelizer 2013). A broad approach to conditional policy feedback
is to distinguish group-specific and mass public effects, depending on the scope and
range of policy designs. Group-specific effects refer to a policy-induced change in
orientations and behaviors of target groups. Depending on their degree of power
and their social construction, Schneider and Ingram (1993) distinguish between four
types of target groups. Groups that are advantaged have a relatively large amount of
power and a positive social reputation; contenders are high in power, but negatively
constructed; dependents are low in power, but rather positively constructed; and
deviants have a low level of power and a negative public image. At the stage of pol-
icy design, the advantaged typically receive mostly benefits from a policy and few
burdens. Contenders receive medium benefits and few (but highly visible) burdens.
Dependents receive limited benefits and few but typically hidden burdens, while de-
viants receive limited to no benefits and a high share of burdens. According to this
classification, the amount of power and the public image of a target group operate as
conditions of policy feedback, which already determines the design and outputs of
policy measures and thus yields consequences for potential policy feedback effects.

With regard to mass public effects, Soss and Schram (2007) categorize poli-
cies according to the dimensions of proximity and visibility in a four-field matrix.5

Visibility describes the degree to which a policy is salient to the public. Politi-
cal communication flows and mass media coverage are important determinants for
making policy content more visible. Proximity refers to citizens’ exposure to policy
measures, either directly as personal experience, or indirectly via social networks or

4 This argument is highlighted in public opinion research, such as on the thermostatic model of repre-
sentation (Wlezien 1995), according to which public demands signal governments about desired policies.
Policies meeting public demand then lead to an adjustment of public preferences, and would ultimately
result in a long-term equilibrium of representation (e. g. Brooks and Manza 2006; Page and Shapiro 1983).
5 There are many other ways to classify policies, for example according to their consequences (e. g., gen-
erating costs and benefits) or governance principles (see Knill and Tosun 2012, Chapter 2). Nonetheless,
the dimensions of visibility and proximity appear to be particularly useful when studying policy effects on
citizens.
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Proximity low Proximity high

Visibility high

Visibility low

Limited/no policy effects; 

E.g., sector-specific work regulations, 

distant foreign policies

Policy effects on citizens mediated by 

mass media; 

E.g., foreign policies with high media 

coverage, immigration policy

Policy effects driven by media dis-

course and personal experience;

E.g., social security policies, family poli-

cies, education policies

Policy effects driven by personal 

experience; 

E.g., health and safety regulations, 

consumer protection

Fig. 1 Proximity and visibility as conditions of policy effects on citizens. (Modified from Soss and
Schram 2007)

social contexts in which individuals are embedded. The more individuals and groups
of a society are (potentially) affected by policy measures, the higher is the proximity
of a policy. If visibility and proximity are both low, there are likely to be no policy
effects on citizens’ behaviors and attitudes. Under high visibility and low proxim-
ity, policy effects are likely to occur through political communication in the mass
media. If both visibility and proximity are high, effects on citizens’ behaviors and
attitudes are likely to be driven by both media discourse and personal experience,
whereas low visibility and high proximity heighten the role of personal experience
(see Hedegaard and Larsen 2014, p. 272). Fig. 1 summarizes how the conditions of
proximity and visibility relate to feedback effects and lists some illustrative policy
examples.

Additional conditions emphasized in empirical studies include attributes of per-
sons (e.g., political interest, socioeconomic status, and political sophistication), in-
dividual performance evaluations of policy measures, and contextual factors (e.g.,
political accountability, political alternatives, institutions, administrative efficiency,
and economic contexts; see Kumlin and Stadelmann-Steffen 2014). To what extent
the single factors attenuate or amplify political attitudes and participation depends
on the specific processes under study. For example, political interest may contribute
to people’s opinion formation through gathering information on enacted policies.
Whether this results in positive or negative evaluations then hinges upon additional
characteristics such as the benefits expected to ensue from a respective policy mea-
sure.
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2.5 Methodological Issues

In an overview of the state of the policy feedback literature, Mettler (2015) identifies
a number of methodological limitations. First, empirical studies on policy feedback
largely focus on social welfare policies and should be extended to cover a wider
range of public policies. Second, previous studies mainly look at the policy impact
among groups targeted by policy design. However, the question of whether policies
yield effects on other societal groups and the general public should receive more at-
tention. For example, policies may induce unintended consequences by heightening
perceptions of deprivation of groups that compete for benefits with a target group.
Third, greater methodological sophistication should improve causal inference from
empirical models testing policy feedback assumptions. One important issue in this
regard is selection, meaning that people with specific political orientations opt into
particular social security programs due to underlying and unobserved characteris-
tics, which would obscure causal inference of program participation on political
attitudes. What is more, the concept of policy feedback posits that policies generate
constituencies of supporters that in turn affect subsequent courses of policy devel-
opment. This implies processes of reciprocal causality, where policies and public
opinion affect each other. This might even reflect the political reality better than
a unidirectional model would. However, reverse causality potentially biases statis-
tical results from analyses of observational data, especially if these data are cross-
sectional. Specifically, regression analysis typically assumes exogeneity of predic-
tor variables (Verbeek 2004). This assumption is violated through omitted variables
or reciprocal causation leading to biased estimates (see also Schmidt-Catran et al.
2019). In terms of methodological advancement, an increasing number of studies
address issues that are related to selection and endogeneity by using longitudinal
and experimental designs (e.g., Bechtel et al. 2017; Häusermann et al. 2018; Ziller
and Helbling 2017).

3 Review of Empirical Studies

The review of empirical studies focuses on social policies (Sect. 3.1) and immigrant
integration policies (Sect. 3.2). Both policy areas are suitable for illustrating pol-
icy effects on citizens’ political engagement because they are characterized by high
visibility through media discourse and public debate.6 Integration policies are sym-
bolically charged due to high levels of immigration into Western societies. Moreover,
welfare measures such as unemployment protection, healthcare, and pensions affect
large segments of society, and thus have a high level of proximity. Within these areas
of research, I have selected empirical studies that (i) link policy and individuals’
political engagement,7 (ii) apply a comparative (cross-national) research design, and
(iii) have attracted scholarly interest as indicated by a comparatively large number of

6 Larsen (2018) provides an empirical review of feedback effects and also discusses policies other than
welfare and immigrant integration.
7 This includes policy-specific attitudes, general political support, as well as forms of political behavior.
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citations (per-year average). To illustrate different mechanisms of policy feedback,
the selected studies cover policy effects on both target populations and the general
population. Rather than providing a broad-brush overview of as many studies as
possible, the aim is for the selected studies to conjointly inform central debates
on how (social welfare and immigrant integration) policy measures are linked to
political engagement.

3.1 Social Policies

Social (welfare) policies are designed and implemented to address social problems
related to unemployment, poverty, family instability, inadequate healthcare, and the
needs of the elderly. Depending on the range and scope of welfare systems, this in-
cludes the taxation and redistribution of wealth, labor market policies, policies and
insurance related to health, family services, education, and pensions. A large number
of studies investigating social policy effects have been conducted in the US context
(e.g., Campbell 2003; Mettler 2002; Soss 1999) or single European countries (Svall-
fors 1997). As a focal point, these works look at how participation in social security
programs relates to participants’ political support and engagement. While single-
country studies typically compare outcomes of individuals’ participating in different
programs, comparative cross-national studies use coarsened (and thus comparative)
policy indicators such as social spending (see Larsen 2018 as an overview). Kumlin
and Haugsgjerd’s (2017) literature review on the welfare state and political trust re-
veals that many comparative studies examine macroeconomic country determinants
(e.g., income inequality or economic growth) of political orientations, but only few
investigate the role of specific social policies.

The following review covers studies addressing implications of social policy
design (e.g., means-tested versus universal) for target groups (3.1.1). Another central
debate refers to how welfare state generosity affects political support among the
general public, and what role is played by anticipated benefits and costs (3.1.2).

3.1.1 Social Policy and the Role of Policy Design

Social policies and social security programs typically concern the redistribution of
resources and can be classified as means-tested or universal policies, depending on
whether they aim at the entitlement of particular target groups or are widely accessi-
ble. Countries with largely means-tested or low-income-targeting welfare programs
produce relatively small constituencies of beneficiaries compared to countries with
universalistic measures. Since broad middle-class political support is necessary for
large-scale income redistribution, countries with selective welfare measures tend to
produce greater poverty and inequality than universalistic ones do—a phenomenon
that has become known as the “paradox of redistribution” (Korpi and Palme 1998).
Although the prevalence of this paradox has recently been contested (Brady and
Bostic 2015), studies suggest that at the level of specific programs, participants
in means-tested programs respond with political inactivity rather than activation
(Mettler 2002; Soss 1999).
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In addition to the distributional characteristic of whether programs are designed
as universal or means-tested, another important dimension is the degree of condi-
tionality. Conditional programs contain a direct or indirect prescription of how to
behave, and a violation of rules affects the provision of welfare. In such programs,
caseworkers become paternalistic supervisors that oversee the fulfillment of obliga-
tions and enforce sanctions in case of violation (e.g., benefit reduction or removal).
Bruch et al. (2010) present longitudinal empirical evidence that the authority–client
relations of social security programs affect the political participation of clients in
the US context: The more paternalist the program, the stronger the negative effects
on political participation. In contrast, in programs with a low degree of paternalism,
low-income groups become more engaged in civic and political activities. These re-
sults suggest that it is authority–client relations within programs that are the critical
triggers, and not the question of whether a program is means tested (e.g., it targets
the poor) or universal. Focusing on underlying mechanisms, Watson (2015) exam-
ines longitudinal evidence on beneficiaries of conditional social security programs
in the United Kingdom. She finds that conditional programs suppress political par-
ticipation, political interest, and political efficacy, whereas rights-based programs
tend to foster political activation. Watson also finds suggestive evidence that the
negative effect of conditionality is mitigated for programs that are universal rather
than means tested.

Shifting the focus from specific program structures to the institutional and societal
context of policy implementation, Jordan (2013) examines institutional bases of
welfare state support for the policy areas healthcare, pensions, and unemployment.
Linking indicators of inclusiveness (e.g., proportion of the population covered)
and survey measures of social policy support, the author finds a positive and robust
association when comparing 17 Western countries. Highly inclusive welfare regimes
thus appear to generate broader segments of supporters compared to redistributive
or means-tested ones, which in turn is associated with higher levels of specific and
general support for social policies.

Rehm et al. (2012) analyze how societal configurations affect welfare state sup-
port. Specifically, the authors argue that levels of welfare support are lower and
more polarized in countries where low income and unemployment risks are strongly
correlated (compared to contexts in which these factors are less closely related).
The reason is that when risks are concentrated among the poor, this will shrink the
circle of beneficiaries (and thus supporters) to a rather small societal segment. Using
comparative macrodata for 13 European countries and a survey conducted in the US,
the authors find lower levels of welfare support in contexts with highly interrelated
disadvantage (i. e., low income) and risk (i. e., unemployment risk). Although not
explicitly tested by Rehm et al., it is plausible to assume that policies addressing
economic disadvantage or individual risks may contribute, at least to some extent,
toward broadening the basis of welfare support among the general population.

3.1.2 Social Policy Effects Among the General Public

While universal social policies affect large segments of a society, means-tested pro-
grams are less relevant for the general population in terms of personal exposure.

K



C. Ziller

Nevertheless, support for social policies related to health, age, and unemployment
can also be expected to ensue from individuals who are currently not benefiting,
because they anticipate relying on them in the future (Andersen 1992). In other
words, there should be substantially high levels of welfare state support also among
the general population, while at the same time cost–benefit considerations might
be relevant, especially among those who shoulder a disproportionately large share
of the costs. In a similar vein, Van Oorschot et al. (2012) examine the relation-
ship between welfare state generosity (measured as social spending) and citizens’
welfare state evaluations in Europe. The authors argue that the degree of welfare
state generosity not only leads to perceptions of positive effects (e.g., mitigation
of individual risks, reduction of poverty, etc.), but that it also increases awareness
of possible negative consequences (e.g., higher tax burden). As research design,
the authors use multilevel models relating national social spending to individual-
level perceptions of positive social consequences (e.g., poverty reduction), negative
economic consequences (e.g., place strain on economy), and negative moral conse-
quences (e.g., make people lazy). The results show systematic positive associations
between social expenditures and all three outcomes, with the effect being greater
for positive than for negative consequences, meaning that positive consequences in
high spending contexts appear to outweigh negative implications.

Giger (2012) investigates the link between social policy retrenchment and gov-
ernment support. Drawing on the policy feedback literature and assuming that so-
cial policies are largely popular, cutbacks should increase government unpopularity.
Moreover, this should particularly be the case for individuals who regard welfare as
a salient and important political issue. She tests these arguments by linking respon-
dents’ ratings of the performance of the incumbent government (obtained from the
Comparative Study of Electoral Systems) with welfare cutbacks in pensions, unem-
ployment benefits, and healthcare (obtained from data about welfare reforms from
the International Social Security Association database). Using Bayesian multilevel
regression models on 19 elections (18 countries of the Organisation for Economic
Co-operation and Development, OECD), the author finds no systematic average re-
lationships among the general population. However, when looking at respondents
who state that welfare is an important issue, pension and healthcare retrenchment
are systematically related to lower government ratings.

Kumlin (2014) focuses on degrees of generosity of unemployment benefits
and their predictive capacity for citizens’ satisfaction with democracy. Comparing
11 Western countries over five points in time, the author finds support for a positive
link between generosity and satisfaction with democracy. Moreover, high levels of
unemployment or high salience of unemployment as a political issue attenuates the
relationship. This hints at the role played by visible costs as a conditioning factor
of policy feedback, especially when looking at the general public. With regard to
individual risk factors, Gingrich and Ansell (2012) focus on employment protec-
tion legislation as moderator of the link between individuals’ experiences of labor
market risks and welfare state support. Using survey data on 19 OECD countries,
respondents’ social policy support in the areas of unemployment protection, health-
care, and industrial aid serve as outcome variables. Education and occupation-
related skills serve as individual-level indicators of unemployment risk. Results
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from multilevel regression models show significant negative interactions between
individual risk factors and employment protection policy. This indicates that social
protection policies diminish the relevance of individuals’ risk as a determinant of
policy preferences. Alternatively, the results can also be interpreted in such a way
that employment protection laws increase social policy support particularly for those
who potentially profit from them (i. e., people with few skills or without higher
education), while these laws are less conducive for those with low individual risks.

3.1.3 Summary of Core Results

The review of empirical studies focused on the role of social policy design and impli-
cations for target groups and the general public (see Table 1 as an overview). Apart
from the distinction between means-tested and universal social policies, a number
of studies emphasize the critical role of conditional versus rights-based elements of
policy design as well as authority–client relations that shape recipients’ political en-
gagement. In terms of broader public policy support, the societal distribution of risks
and the degree of inclusiveness (i. e., proximity) appear to operate as conditioning
factors.

The reviewed studies on mass public effects included both institutional, structural,
and individual factors as conditions of how social policy relates to political engage-
ment. At the same time, social policies not only produce beneficiaries, they also
imply costs for taxpayers. Applying the argument of self-interest, citizens should
take into account (potential) benefits and anticipated costs. The studies reviewed
tend to provide empirical support for the relevance of both cost evaluation (e.g.,
Van Oorschot et al. 2012; Jordan 2013; Kumlin 2014) and anticipated benefits in
terms of societal and individual configurations and risk factors (e.g., Gingrich and
Ansell 2012; Rehm et al. 2012). Furthermore, sociotropic versus altruistic orienta-
tions of citizens may reflect additional factors that condition social policy effects on
political engagement (Jacobs and Mettler 2018).

In terms of methodology, the selected studies specify macro–micro hypotheses,
and partly tackle potential methodological shortcomings. Studies comparing partic-
ipants across different policy programs are potentially plagued by selection bias,
meaning that, for example, people who are politically inactive opt into paternalistic
welfare programs due to unobserved characteristics. The two reviewed studies on
program participation applied longitudinal data methods in order to minimize this
concern. For studies applying cross-national comparisons, unobserved heterogeneity
between countries is a serious concern of potential bias. Even studies using mul-
tiple time points do not always control for time-constant differences using country
fixed effects specifications. Another methodological issue that is rarely considered
in the study of policy effects among the general public is degrees of salience or
knowledge of policy measures (but see Giger 2012 and Kumlin 2014). Including
measures of salience and knowledge would nonetheless improve on current practices
of measurement (Campbell 2012; Ziller 2014).
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3.2 Immigrant Integration Policies

Immigrant integration is a process in which immigrants adopt language and cul-
tural skills, participate in the educational system and labor market, develop social
ties with members of the receiving society, participate politically, and increasingly
identify with the society in which they live (Freeman 2004; see Careja 2019). Im-
migrant integration policies target immigrant populations by determining specific
rights and obligations.8 In their most general form, citizenship regimes can be clas-
sified as ethnic or civic, depending on whether access to citizenship is inherited
by ethnic group membership, or whether other modes of citizenship acquisition
exist (Brubaker 2012). Further conceptualizations incorporate a cultural dimension
and distinguish between collectivistic-ethnic, collectivistic-civic, and individualistic-
civic regimes (Greenfeld 1999). The breakdown into collectivistic and individualis-
tic thereby reflects the degree to which immigrants are expected to assimilate into
the receiving society and give up distinctive cultural characteristics.

Similarly, the degree to which ethnic and cultural differences are politically ac-
cepted (or even promoted) is at the center of assimilationist versus multicultural
understandings of integration (Banting and Kymlicka 2013). While classic studies
cluster countries categorically into integration regimes, recent approaches allow for
a continuous policy classification along numerous sub-dimensions of integration
(Helbling 2013). Typically, these indicators range from restrictive (or limited rights)
to liberal (or permissive rights), and contain sub-dimensions such as individual and
cultural rights (e.g., Index of Citizenship Rights for Immigrants, ICRI; Koopmans
and Michalowski 2012), as well as political, cultural, labor, family, and education-
related domains of integration (e.g., Migrant Integration Policy Index, MIPEX; Hud-
dleston et al. 2015). In addition, anti-discrimination policies have a much broader
scope, as they aim at combating unequal treatment based on group membership
including gender, ethnic origin, religion or belief, disability, age, or sexual ori-
entation. Similar to the distinction of assimilationist versus multiculturalist, anti-
discrimination measures may also be distinguished into color-blind measures fo-
cused on individual rights of equal treatment and positive action measures focused
on overcoming existing inequalities (Ziller 2017). Beyond the regulation of immi-
grant rights, further indicators on immigration policies (e.g., access to countries)
exist that are beyond the scope of this review (see Goodman 2015).

In terms of covered debates, this review includes studies that examine how policy
design (multicultural versus assimilationist policies) relates to immigrants’ political
engagement (Sect. 3.2.1). Other studies focus on majority members’ responses to
integration policies in terms of political support and satisfaction with democracy
(Sect. 3.2.2).9

8 Depending on their range and scope, integration policies also address ethnic minority members, non-
citizens in general, and people discriminated against based on group membership.
9 As an adjacent debate, a number of comparative studies look at the relationship between immigrant
integration policies and public opinion towards immigrants and immigration (e. g., Careja and Andreß
2013; Schlueter et al. 2013).
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3.2.1 Integration Policy and Political Engagement of Immigrants

A core dimension of immigrant integration is the regulation of citizenship acquisi-
tion. Becoming a citizen not only means a change in legal status and entitlement
to participate in politics (e.g., voting in national elections), but may also trigger
processes of social learning and identity formation that are presumably positively
linked to political engagement. This implies that when people feel that they are fully
fledged members of a political community, they respond by taking a greater interest
and becoming engaged in political affairs, and may even internalize the democratic
ideals of active citizenship. Just and Anderson (2012) examine these contentions
using comparative data on 19 European countries. Results from multilevel models
and models including country fixed effects show that foreign-born populations are
less likely to take part in conventional and non-conventional forms of political en-
gagement compared to natives, while this gap in participation is particularly wide for
non-citizens. Essentially, the findings suggest that citizenship acquisition promotes
political engagement. But also here, the possibility of selection bias is an issue.
It is quite plausible that immigrants who seek citizenship (compared to those who
do not) are more highly motivated to engage in politics. To address this source of
endogeneity, Just and Anderson apply an instrumental variables approach and find
that their results are robust under this additional specification.10

Looking at specific integration policies, a major debate emphasizes potential neg-
ative effects of multicultural policies (compared to assimilationist approaches) on
the integration outcomes of immigrants and ethnic minorities. Multicultural policies
are “specific government policies designed to positively recognize diversity and help
minorities maintain cultural and religious practices while integrating them into pub-
lic life” (Wright and Bloemraad 2012, p. 78). Critics of cultural rights for immigrants
and ethnic minorities suggest that multicultural policies do not create sufficiently
strong incentives for immigrants to acquire the language of the receiving society
and develop interethnic contacts (Koopmans 2010; 2013). Empirical evidence on
this contention is rather mixed. Koopmans (2010) finds higher unemployment rates
among immigrants, higher rates of residential segregation, and higher rates of immi-
grants involved in crimes in countries characterized by implemented multicultural
(rather than assimilationist) policies combined with a generous welfare state (espe-
cially in the Netherlands, Sweden, and Belgium). Wright and Bloemraad (2012) use
comparative survey data from pooled European Social Survey waves 2002–2008
and the United States Citizenship, Involvement, Democracy Survey, merged with
policy data from the Citizenship Policy Index (CPI; Howard 2005) and the Multi-

10 Similarly, Hainmueller et al. (2015) aim to isolate the causal effect of citizenship acquisition on political
integration by using data on close naturalization referendums in Switzerland. Their results show that ob-
taining citizenship has a positive impact on voter turnout among immigrants, as well as on political efficacy
and political knowledge.
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culturalism Policy Index (MCP; Banting and Kymlicka 2013).11 The authors examine
immigrants’ political trust, satisfaction with government, political interest, and polit-
ical participation across three country clusters: countries with restrictive citizenship
rights and low levels of multiculturalism; countries with permissive citizenship rights
and low levels of multiculturalism; and countries with permissive citizenship rights
and high levels of multiculturalism. By and large, the results show that absolute
levels of immigrant political engagement, as well as gaps between immigrants and
natives, are similar across the three country clusters, indicating a limited influence
of political context.

As another example, Goodman and Wright (2015) test whether and how manda-
tory integration requirements12—intended to promote the assimilation of immi-
grants—affect immigrants’ political orientations. Using data from the European
Social Survey merged with policy data from the Civic Integration Policy Index
(CIVIX; Goodman 2010), regression analysis on immigrant samples from 14 West-
ern European countries is used to compare averages in social and political attitudes
between countries of low versus high mandatory requirements. The results show lit-
tle evidence of systematic differences across political contexts, which suggests that
implemented civic integration requirements have limited impact on immigrants’ po-
litical engagement and social integration.

3.2.2 Integration Policy and Natives’ Political Attitudes

Beyond the scope on immigrants as target populations of integration policies, schol-
ars are also interested in whether and how integration policies shape political atti-
tudes and political support of mass publics. The underlying rationale here is that
people who are skeptical of immigration respond with political discontent when
political actors implement permissive integration policies. In contrast, citizens with
a positive stance towards immigrant rights might respond with increased political
support when permissive policies are enacted. Hooghe and De Vroome (2015) an-
alyze comparative survey data from the European Social Survey merged with three
different integration policy indicators (MIPEX, MCP, and ICRI). Using multilevel
regression models, the authors find no empirical evidence of a systematic average
relationship between integration policy indicators and political trust or satisfaction
with government. Instead, they observe significant positive interactions of individ-
ual education and policy in the way that low (highly) educated groups respond
with decreasing (increasing) political support to the implementation of permissive
integration policies.

11 The CPI index covers information on whether or not a country grants jus soli citizenship; the minimum
years of residence required for naturalization; and whether or not naturalized immigrants are allowed to
hold dual citizenship. The MCP index entails information on a variety of dimensions, including official af-
firmation of multiculturalism; multiculturalism in the school curriculum; inclusion of ethnic representation/
sensitivity in public media; exemptions from dress codes for minorities; funding of ethnic organizations to
support cultural activities; funding of bilingual and mother-tongue instruction; and affirmative action for
disadvantaged immigrant groups.
12 Such requirements include the acquisition of political knowledge, language skills, and value orienta-
tions.
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McLaren (2015) examines immigrant integration policy (measured as MIPEX
country scores) as a moderator of the link between anti-immigrant sentiment and
political trust in Europe. People with strong anti-immigrant sentiment may tend to
blame political actors for failing to protect society from any negative effects of
immigration, and respond with lower political support. Permissive immigrant inte-
gration policies will thus additionally contribute to reducing political support for
societal segments characterized by high levels of anti-immigrant sentiment. Using
multilevel models on data from the European Social Survey, the author finds a signif-
icant negative cross-level interaction, indicating that in permissive policy contexts,
concerns about immigration are more strongly related to lower levels of political
trust than they are in restrictive contexts. Interpreted in a symmetric way, immigrant
integration policies are related to lower levels of political trust for people whose
anti-immigrant sentiment runs high, compared to those who have a low level of
anti-immigrant sentiment. In a similar way, Citrin et al. (2014) examine anti-immi-
grant sentiment as a moderator of the link between multicultural policy in Europe
(measured as MCP country scores) and individuals’ political support (measured as
political trust, satisfaction with democracy, and satisfaction with government). Us-
ing multilevel models on data from the European Social Survey and the European
Values Study, the authors find that the effect of multiculturalism on political support
is particularly negative for people with a high level of anti-immigrant sentiment.

Kesler and Bloemraad (2010) test an interaction between country-level immi-
gration (measured by the share of the foreign-born population) and multicultural
policies (measured by MCP data). Using multilevel models with country fixed ef-
fects on data from repeated survey waves of the World Values Survey, the authors
find systematic positive interactions, especially when considering income inequality
as an additional moderator. In other words, strong multicultural policies, as well
as low levels of income inequality, mitigate the potential negative consequences of
immigration-related ethnic diversity on political engagement.

Focusing on anti-discrimination measures as a sub-dimension of integration pol-
icy, Ziller and Helbling (2017) examine whether and how anti-discrimination policies
affect political support in Europe for target groups and the general public. While
an expansion of anti-discrimination laws should yield relevance for political support
of individuals who actually face discrimination, effects among the general pub-
lic should occur particularly for individuals who hold egalitarian values (and thus
corresponding issue preferences). The authors use multilevel models on repeated
cross-sectional survey data waves (Eurobarometer and European Social Survey),
merged with time-varying information on anti-discrimination laws (MIPEX) and
policy knowledge (aggregated country-year survey responses). Country fixed effects
tackle unobserved time-constant country differences and exploit over-time variance
at the country-year level. The results show that individuals who are discriminated
against express particularly high levels of political support in contexts where anti-
discrimination laws are expanded. Moreover, an increase in country-level policy
knowledge predicts greater political support, especially for individuals high in egal-
itarianism.
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3.2.3 Summary

The reviewed empirical studies are summarized in Table 2. For citizenship ac-
quisition, the evidence reviewed suggests a positive effect on immigrants’ political
engagement. With regard to the distinction between multicultural and assimilationist
policies, multiculturalism appears to be less relevant to immigrants’ political atti-
tudes than is suggested by critics, and may even mitigate any negative consequences
of immigration on political engagement for the general population. While the empir-
ical evidence of a catalyst function of naturalization appears to be robust, additional
research employing longitudinal or experimental research designs is needed in order
to further determine the effects of multiculturalist versus assimilationist policies.

Studies on mass publics merely find average relationships between integration
policy and political attitudes. Instead, individual characteristics appear to critically
moderate how policy translates into political support. People who feel easily threat-
ened by newcomers respond with lower rates of political support, while those who
harbor few such concerns increase their support. Hence, education, sentiment to-
wards immigrants, and egalitarian values are group characteristics that decisively
trigger how policy relates to political attitudes among the general public.

In terms of methodology, most of the studies reviewed control for confounding
variables and conduct a number of robustness checks to tackle risks of endogeneity
bias, while others apply longitudinal designs at the country-year level and include
country fixed effects.

4 Conclusion

Policy feedback investigates “whether policies render citizens more or less engaged
in politics and how public programs shape citizens’ beliefs, preferences, demands,
and power” (Mettler and Soss 2004, p. 60). Drawing on this framework, this article
reviewed macro–micro mechanisms on how policy content affects people’s polit-
ical engagement, including resource distribution and informational and normative
effects. While such mechanisms and conditions may serve as heuristic for various
policy areas and outcome variables, I focused on social policy and immigrant inte-
gration policy and their implication for political attitudes and behavior as illustrative
examples. Both policy areas are highly visible through public debates, and social
security policies in particular concern large segments of society.

The results of a review of selected comparative empirical studies suggest that
policy effects on political engagement are highly conditional upon third factors,
including the policy design and features of administrative implementation (e.g.,
client–participant relations), the broader institutional and economic context (e.g.,
degrees of policy inclusiveness, distribution of risks, unemployment), and individ-
ual characteristics (e.g., individual risks, salience of policy issues, education, anti-
immigrant sentiment). What became less explicit in the reviewed studies are the
potential mechanisms through which policies affect individual political attitudes
and behavior, such as resource distribution, information, and norms. Another topic
that should have received greater attention in the studies reviewed is how political
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engagement in turn feeds back and affects political processes, and how policy feed-
back evolves over longer periods of time, something which also entails dealing with
reciprocal causality in empirical models.

Taking up Mettler’s (2015) recommendation that policy areas other than welfare
should be investigated, this review examined policy effects in the domain of immi-
grant integration. In terms of future research, it might be worthwhile to focus on sub-
aspects of multicultural or integration policy in order to capture important variations
in policy design, such as labor market integration policies (Kogan 2016) or family
reunification (Gundelach and Manatschal 2017). As another example, Ziller (2017)
finds that the policy effects of equal treatment regulations depend on their range and
scope. While color-blind institutional fairness is related to increasing gaps in trust
between natives and immigrants, more comprehensive anti-discrimination measures
tend to help close gaps in political trust and support (see also Ziller and Helbling
2017).

In methodological terms, studies on participants in welfare programs are largely
focused on citizens in the U.S. context (Mettler and Soss 2004). More recently,
a number of cross-national studies examined policy effects due to increasingly
available comparative country indicators. Cross-national comparisons typically ap-
ply multilevel analysis in order to assess how policy differences relate to individual
outcomes, while at the same time accounting for non-independence due to the hi-
erarchical data structure in which respondents are nested within countries (Snijders
and Bosker 2012). A number of the studies reviewed apply multilevel analysis to
cross-sectional data. However, results from analyses of cross-sectional observational
data are prone to produce biased inference due to omitted variables. Longitudinal de-
signs using panel data at the level of individuals and/or countries are able to control
for confounding of omitted time-constant variables, and thus increase the validity
of the results. Beyond this, advanced methods such as cross-lagged autoregressive
structural equation models including fixed effects would account for both recipro-
cal causal relationships and the potential omission of time-constant confounding
variables (Allison et al. 2017; Hamaker et al. 2015).

Among the studies reviewed, only a small fraction actually capitalizes on model-
ing over-time variations whilst controlling for cross-country differences. One reason
for the lack of cross-national longitudinal designs is related to the availability of
comparative policy indicators that include a sufficient number of countries and vary
over time. For example, the Migration Policy Institute has only recently published
time-series data for the MIPEX indicator, and other scholars have launched projects
collecting time-varying data on immigration and immigrant integration policies. The
IMPALA (International Migration Law and Policy Analysis; Beine et al. 2016) and
IMPIC (Immigration Policies in Comparison; Helbling et al. 2017) projects collect
data on immigration policies (e.g., entry, settlement, and regulation laws) for nu-
merous countries and over time. Similarly, the collection of data on welfare state
policies as already pursued by Giger (2012) should be extended to time-series data
in order to stimulate longitudinal research designs in future studies.

At the same time, it is important to emphasize that cross-country comparison
using multilevel analysis reflects only one analytical strategy of linking the political
context to individual attitudes and behaviors. To improve on the causal identification
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of policy effects, recent studies employ (quasi-)experimental designs. For example,
Hopkins and Parish (2018) use difference-in-differences models on survey data col-
lected before and after the Medicaid expansion in the US, and find an increase in
health policy support especially among low-income Americans. Häusermann et al.
(2018) use conjoint experiments to evaluate conditions of social policy retrenchment,
and find that compensations to the relevant opposition groups increase their will-
ingness to accept cutbacks. Bechtel et al. (2017) use conjoint experiments in order
to analyze public opinion towards different policy designs for international bailouts.
Using difference-in-differences models on social media data from the US, Flores
(2017) finds that the introduction of a restrictive state law directed towards immi-
grants negatively affects public opinion towards them. Contrasting observational and
experimental studies, there is of course a tradeoff that needs to be carefully taken
into account between the causal identification of policy effects and the generalizabil-
ity of the findings. A triangulation of empirical results using evidence from different
methods and research designs can thus also be considered as a golden standard of
research on policy feedback effects.

Acknowledgements I thank Sigrid Roßteutscher, Erik Gahner Larsen, Staffan Kumlin, and the editors of
the special issue Hans-Jürgen Andreß, Detlef Fetchenhauer, and Heiner Meulemann for helpful comments.
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Abstract Using longitudinal data, this chapter studies the development of educa-
tional inequalities over the life course in 12–17 different industrialized societies. By
comparing highly-standardized country case studies in specific phases of the educa-
tional career, it provides evidence of major communalities in modern societies. First,
the cross-national findings show that educational inequalities are created and per-
petuated in family settings, early in a child’s life, long before children start school.
Children from less privileged families are the ones who are least likely to attend
high-quality institutions, and if they do, their gains are only moderate and generally
too small to effectively counteract the family influence. When children are in school,
the comparative analyses demonstrate that socioeconomically-advantaged families

Extended author information available on the last page of the article.

H.-P. Blossfeld (�)
Lehrstuhl für Soziologie I, Fakultät Sozial- und Wirtschaftswissenschaften, Otto-Friedrich-Universität
Bamberg
Postfach 1549, 96045 Bamberg, Germany
E-Mail: hans-peter.blossfeld@uni-bamberg.de

N. Kulic
Via dei Roccettini 9, European University Institute
50014 San Domenico di Fiesole, Italy
E-Mail: Nevena.Kulic@eui.eu

J. Skopek
Department of Sociology, Trinity College Dublin
College Green 3, Dublin, Ireland
E-Mail: skopekj@tcd.ie

M. Triventi
Dipartimento di Sociologia e ricerca sociale, Università di Trento
Via Verdi 26, 20142 Trento, Italy
E-Mail: moris.triventi@unitn.it

K

https://doi.org/10.1007/s11577-019-00595-w
http://crossmark.crossref.org/dialog/?doi=10.1007/s11577-019-00595-w&domain=pdf


H.-P. Blossfeld et al.

manage to secure the “pole positions” in education for their children, regardless
of the organizational specificities of the school system across different countries.
They always succeed in strategically exploiting various opportunities provided by
different school systems. Finally, the cross-national comparisons of adult learning
over the life course show a strong cumulative advantage: Adult learning tends to
reproduce and reinforce the outcomes of initial formal education in the later adult
life course.

Keywords Educational inequality · Matthew effect · Variations in institutional
configurations · Comparative life course research · Standardized country case
studies · Early childhood education · Tracking · Comprehensive schools · Adult
education

Bedingungen und Konsequenzen ungleicher Bildungschancen im
Lebenslauf: Ergebnisse aus dem international vergleichenden eduLIFE-
Projekt

Zusammenfassung Dieses Papier vergleicht für eine größere Anzahl moderner
Gesellschaften deskriptive Befunde zur Entstehung und zu den Konsequenzen un-
gleicher Bildungschancen im Lebenslauf. Die international vergleichende Analy-
se basiert auf einer Reihe hochstandardisierter (und damit vergleichbarer) länder-
spezifischer Fallstudien, in denen jeweils spezifische Bildungsphasen (Kleinkind-
alter, Schulalter, Erwachsenenalter) mit Längsschnittdaten untersucht wurden. Ziel
des Beitrags ist es, gemeinsame Mechanismen des Bildungsverlaufs in modernen
Dienstleistungsgesellschaften herauszuarbeiten. Die Ergebnisse des internationalen
Vergleichs zeigen zunächst, dass die Bildungsungleichheiten (insbesondere die Kom-
petenzunterschiede) bereits im frühen Kleinkindalter in den Familien entstehen, also
lange bevor die Kinder überhaupt beginnen, zur Schule zu gehen. Die Grundlagen
der Bildungsungleichheiten werden in modernen Gesellschaften damit weiterhin im
Kleinkindalter von einer Generation auf die nächste übertragen. Kinder aus sozi-
al privilegierten Familien gehen in den meisten modernen Gesellschaften danach
auch häufiger in Kinderbetreuungseinrichtungen mit höherer Qualität. Generell sind
die Kompetenzzuwächse für benachteiligte Kinder in den bestehenden Kinderbe-
treuungseinrichtungen aber zu moderat und zu klein, um die Kompetenzdifferen-
zen zwischen Kindern aus verschiedenen Herkunftsfamilien effektiv ausgleichen
können. In der Schule zeigen die komparativen Analysen, dass sozio-ökonomisch
privilegierte Familien dafür sorgen, dass ihre Kinder immer wieder die aussichtsrei-
cheren „Pole-Positionen“ erhalten. Mit anderen Worten: unabhängig davon, wie das
Bildungssystem in einem Land organisiert ist (als Gesamtschule, in Form interner
Schul- oder Fächerdifferenzierung oder als dreigliedriges Schulsystem), gelingt es
privilegierten Familien in allen Schulsystemen immer wieder, die jeweiligen Chan-
cen und Vorteile, die diese unterschiedlichen Systeme bieten, für ihre Kinder zu
nutzen. Damit sind institutionellen Reformen des Schulsystems zur Erreichung von
mehr Bildungsgleichheit enge Grenzen gesetzt. Schließlich zeigt der internationale
Vergleich, dass das formale und non-formale Lernen von Erwachsenen im späteren
Lebenslauf in modernen Gesellschaften einen starken kumulativen Charakter auf-
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weist. Das Bildungsverhalten von Erwachsenen tendiert damit generell dazu, die
Bildungsunterschiede der Erstausbildung im Lebenslauf noch weiter zu verstärken,
anstatt auszugleichen.

Schlüsselwörter Bildungsungleichheit · Matthäus-Effekt · Institutionelle
Konfigurationen von moderneren Bildungssystemen · International vergleichende
Lebensverlaufsanalyse · Standardisierte Fallstudien · Frühe Kindheit ·
Bildungsstratifikation in der Schule · Gesamtschule · Erwachsenenbildung

1 Introduction

The study of life courses has become one of the most active research fields in the
social sciences in the last four decades. Retrospective life course and prospective
panel studies have become available during this period in most modern societies,
especially in North America and in Western Europe. Most of these datasets are
representative longitudinal studies that explicitly recognize the dynamic nature of
social roles and circumstances as men and women move through their life paths,
the interdependence of lives and life choices, the situational imperatives confronting
actors in various countries, and the cumulation of advantages and disadvantages
experienced by the individual within national settings (Elder et al. 2004).

Today, most of the life course analyses have been studies of, and in, single
societies. Based on such limited work, some life course researchers have interpreted
their findings by contrasting what they have learned about the country that they
actually studied and what is known or believed to be true about some other country
or countries. Melvin Kohn (1987) classified such interpretations and comparisons
as implicitly cross-national. The increasing availability of life history and panel
studies for many countries provides a promising opportunity for more explicit cross-
national life course analysis. They allow (1) to establish the generality of findings
about the life course found in one particular society, and (2) to study the specific
impact of variations in institutional configurations and social structures, historically
developed and country-specific, on specific phases of the life course or the life
course as a whole (see also Kroneberg 2019).

Cross-national comparative life course studies can therefore greatly extend the
scope of sociological knowledge when they answer the question of whether a spe-
cific life course mechanism established in one country also applies outside of this
particular national context. Research based on longitudinal data from diverse coun-
tries therefore provides a particularly promising way to generate, test, and further
develop sociological theory. Longitudinal data offer a much better handle to exe-
cute “internal analysis”—the analysis of variations within each country in a cross-
national comparative study (Janoski and Hicks 1994; see also Schmidt-Catran et al.
2019). Life course studies also tend to deepen our understanding of cross-national
differences when we are able to give a convincing explanation of the impact of
institutional and social structural conditions on the life courses in various nations.
In other words, cross-national life course research helps us to escape cultural one-
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sidedness or ethnocentrism, because we, as social researchers, often wear cultural
blinders of some sort that are connected to the society in which we are socialized.

This chapter presents selected results from the Education as a Lifelong Process
(eduLIFE) project, supported by an Advanced Grant from the European Research
Council (2012–2016). The aim of this cross-national project was to study how
individuals’ educational careers unfold over the life course in different societies. The
project concentrated on conditions and on (short- and long-term) consequences of
unequal educational opportunities over longer spans of the life course. In this chapter,
we limit ourselves to three educational life phases: (1) the age of “early childhood
education and care” (ECEC) before starting school, (2) the phase when pupils in
secondary school are confronted with different models of school differentiation,
and (3) lifelong learning in adulthood. Our leading research question is: How does
social inequality influence educational careers and their outcomes in these three life
phases?1

There is a widespread consensus today that panel and life history data improve
the opportunities to describe trajectories of growth and development over the life
course and to study the patterns of causal relationships over longer time spans in
different societies. The choice of the countries for our cross-national comparisons
was determined by the availability of representative longitudinal data (secondary
analysis), and by asking whether including a particular country sheds additional
light on the theoretical issue being studied. We have included 12–17 countries in
our cross-national comparisons in each of the three educational phases. Our design
is based on identical or highly similar meanings of survey questions in each country.
The measurements are functionally equivalent, which means that they may assume
different institutional forms in various countries (e.g. different institutions of pre-
school education, various forms of school differentiation, and distinctive organiza-
tional models of adult learning), but refer to the same conceptual framework.

The country case studies were carried out by national experts who are familiar
with the data sets available within each country and are able to analyze them to the
fullest advantage. The joint comparative perspective and method were developed
in several international workshops. These workshops included specifying theory
and hypotheses, the comparability of concepts across countries, the question of
how countries can be compared over longer historical periods, the application of
statistical controls, and the equivalent measurement of dependent and independent
variables.

On the pages below, we first develop the guiding theoretical perspective of our
life course research, and then summarize the empirical key findings of the three
educational life phases studied in the eduLIFE project.

1 Limited space has prevented us from considering the particular phase of school-to-work transitions and
their country variations. We refer the reader to the comparative volumes of Shavit and Müller (1998) and
Shavit et al. (2007) with regard to the links between vocational training and higher education institutions
in different national contexts.
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2 Education as a lifelong process

The particular theoretical orientation of our cross-national comparisons is the life
course. This perspective aligns attention toward the process dimension of education,
and links the (changing) social structure to the unfolding of individual lives. The life
course provides a framework for studying education at the nexus of developmental
trajectories and social pathways, as well as institutional and social change. Elder
et al. (2004) have summarized the following five general principles of life course
research.

2.1 The principle of lifespan development

The first principle requires a focus on long-term individual trajectories over the
lifespan. The resulting emphasis in sociology is therefore placed on systematic
pathways of development and educational career profiles over time. Major aspects
of educational careers are nationally-varying contexts that foster or hinder learning,
competence development, and educational progress. Elementary and secondary edu-
cational institutions are often strictly age graded in modern industrialized societies.
Thus, education as a lifelong process is to a large extent age structured, because age
and time often exert a formal influence on progression through educational institu-
tions during early childhood, school age, youth, and early adulthood. In other words,
the movements of individuals through the educational systems was a central object
of the eduLIFE project, both as a phenomenon to be explained and as a determinant
of subsequent economic and noneconomic outcomes throughout the life course.

Educational institutions have not only the task of social integration, but they often
serve as gate keepers in the lifelong process of reproducing social inequality. Thus,
educational systems in modern societies intentionally sort students into differing
positions, whether within schools, between schools, or both. The eduLIFE project
therefore focused not only on between-school tracking, but also on ability grouping,
age grouping, and interest grouping as the most common within-school stratification
mechanisms in modern societies. These mechanisms structure educational career
lines by opening up some doors whilst closing others. The research carried out by
the eduLIFE project that is reported here traced the trajectories of individuals from
early childhood, to lower and upper secondary school, and across adult learning.

Life-course research shows that the events and states of earlier educational stages
often have lasting consequences for subsequent educational processes and outcomes.
Dannefer (1987) introduced the “Matthew effect” into the literature on the life course.
The Matthew effect means that small initial educational inequalities become magni-
fied over the lifespan. Thus, there seems to be a kind of logic in educational careers
in the sense that those who have already received an education receive even more
education, and those who have received a poor education become relatively poorer
over the life course. The Matthew effect is sometimes also referred to as the cu-
mulative disadvantage/advantage hypothesis (O’Rand and Henretta 1999). It offers
a cumulative explanation of how intracohort inequality is engendered from early
education, via attendance at school, to adult learning. The Matthew effect seems to
be particularly interesting today with regard to (1) the long-term consequences of
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different institutions of early educational investments at pre-school age, and (2) the
opportunities offered by various adult learning systems to compensate for disadvan-
tages engendered in the school system. Cross-national educational research, which is
often based on cross-sectional data, has paid relatively little attention in the past to
the challenges of describing and explaining long-term educational trajectories. The
research carried out by the eduLIFE project contributes to the longitudinal analysis
of long-term processes.

2.2 The principle of linked lives

The second principle of life-course research concerns the interdependence of lives
over time, especially in the family, where individuals are linked across generations
by bonds of kinship and processes of intergenerational transmission. The eduLIFE
project examined long-term relationships between parents and their children, and
studied how these relationships influence the educational careers of children, ado-
lescents, and adults over the life course. The kin-based perspective on the life course
focuses on families, and helps to understand how different societies reproduce in-
equalities across generations. The life-course perspective of “linked lives” also refers
to important relationships outside the family. Kindergartens and schools are the first
educational organizations that children experience, and they constitute important
social networks for most children. It is these educational settings in which knowl-
edge and competencies are constantly tested, evaluated, and compared with other
students, and in which children develop a sense of their intellectual efficacy.

2.3 The principle of agency

The third principle guiding the eduLIFE analyses concerns agency in human devel-
opment and the idea that planfulness and intention can affect life-course processes
and outcomes. In sociology, the idea of agency has been developed in the theories of
methodological individualism and rational action theory—that is, theories that the
macrolevel aggregates of educational inequality have to be reconstructed via the ed-
ucational and occupational choices that families and individuals make under certain
constraints in the life course. Drawing on rational action theory, the eduLIFE project
employs models of educational decision-making at critical branching points over the
educational career. These micro-macro models provide important conceptual tools
for understanding how individuals from different social origins might incorporate
the risk of educational failure along with beliefs about what kind of choices are
possible into a rational calculation of costs and benefits.

2.4 The principle of timing of events and transitions

The fourth principle, that of the life-course perspective, emphasizes that the conse-
quences of life transitions and events vary according to their timing in a person’s
career. It recognizes that the impact of life events is contingent on when they occur
in an individual’s life. For example, there are “vulnerable” phases in an educational
career in most societies such as (a) the timing of entry into the school system, (b) the
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period of transition to secondary school, (c) the period of transition from secondary
school to vocational training, university education, or the employment system, and
(d) the appropriate timing for starting adult education.

2.5 The principle of time and place

The fifth principle, namely that of time and place, states that individuals’ educational
careers are embedded and shaped by the highly-specific historical times and country-
specific institutions. During the last decades, cross-national life-course research has
demonstrated the necessity of nesting individual lives in social and historical con-
texts. The life-course researchers of the eduLIFE project have therefore considered
a set of mechanisms related to period and cohort effects in terms of institutional
and social change. The multilevel design of the eduLIFE project also allowed re-
searchers to specify the complexities of time and environments in different societies
more accurately for educational processes.

3 Social inequality and early childhood education and care (ECEC)

Early childhood is a decisive developmental phase that sets the stage for a broad
range of later life course outcomes: Children’s early educational experiences cre-
ate developmental foundations often translating into long-term path dependencies
in educational and occupational careers (DiPrete and Eirich 2006). Research in the
United States in particular has demonstrated the efficacy of preschool investment in
improving socio-economic outcomes for children facing adverse environmental con-
ditions in very disadvantaged parental homes (Heckman 2006). The most influential
empirical study from the United States is the often cited Perry Preschool experi-
ment in Ypsilanti, USA, which started in the 1960s (see Schweinhart 2013). In this
study, 120 Afro-American children with relatively low IQs (around 80) from very
disadvantaged families (headed mostly by lone, uneducated, and often unemployed
mothers) where randomly assigned to two groups at the age of 3–4: (i) a treatment
group of about 60 children were sent to a high-quality preschool, and their families
received additional support from professionals at home, and (ii) a control group (of
about 60 children), where children and their families did not receive any additional
support. The individuals of both groups were then interviewed and tested several
times over their life course (Becker and Zangger 2015). The interesting finding
was that the treatment group behaved differently from the control group even up
to age 50. The members of the treatment group were more likely to be employed
and achieve higher earnings, and were less dependent on social welfare (Heckman
2006). The Perry Preschool experiment established a remarkable long-term effect
for a very specific study population (children from extremely poor families in the
USA). Of course, it is desirable to understand and generalize the results of such
a study as broadly as possible (see Schubert and Becker 2010). It is however doubt-
ful whether the observed effect can be simply generalized to other social origin
groups and countries.

K



H.-P. Blossfeld et al.

Thus, a first aim of the cross-national eduLIFE study (Blossfeld et al. 2017) was
to focus on different social origin groups and to analyze the relevance of institutional
contexts in modern societies. In order to understand how social inequality in early
educational opportunities is produced, it was at first crucial for the eduLIFE project
to consider the role of national institutions in early childhood. Indeed, not only do
the availability and quality of childcare provision vary across countries, but there are
also major cross-national differences in the variety of childcare options and services
(Gambaro et al. 2014). For instance, while early childhood education varies widely
in quality in the United States (e.g. Vandell and Corasaniti 1990) and is strongly
market based (Kamerman and Waldfogel 2005), early childhood programs in Europe
are usually much more standardized by state regulations, more homogeneous in
service, and more universally provided (Spiess et al. 2003). These differences also
explain the quest for early educational interventions and programs in the United
States that are targeted towards children from highly disadvantaged backgrounds.
Nonetheless, organizational features of childcare systems differ vastly within Europe
as well because of the plethora of country-specific social and educational policies.
Hence, by taking a broader cross-national perspective on early childhood education
and care (ECEC), the eduLIFE project tried to enlarge the scope of the somewhat
Anglophone-centric empirical literature, and includes other regions such as Northern,
Southern, and Central European countries, and even Russia.

The aim of the eduLIFE project has been to understand how (educational) in-
equalities emerge in early childhood, and what can be done to combat them. Parental
care is the first option available to families, and is typically predominant as exclusive
care in the early months of children’s lives. The first research question therefore fo-
cused on the role of parental involvement and care when it comes to causing social
disparities in cognitive and non-cognitive outcomes in infancy and earliest child-
hood. Parental involvement refers to physical care, the stimulation of intellectual
capacity and social behavior or, more broadly, time and material investment in chil-
dren. Cognitive outcomes are considered in developmental and ability tests, while
non-cognitive skills cover child attention and activity, as well as different soft skills.

A second research question specifically addressed the relation between care ar-
rangements in infancy and early childhood up to preschool age and children’s social
background. In addition to parental care, the eduLIFE project considered two fur-
ther main kinds of childcare: informal childcare and formal childcare. Informal care
includes a variety of actors taking care of the child, such as grandparents, other
relatives, friends, neighbors, and baby-sitters. The third form is formal childcare,
which refers to institution-based forms of care, such as public or private nurseries.
We were particularly interested in understanding whether and to what degree the
decisions about the various forms and timings of childcare arrangements in different
countries are influenced by a mother’s education, household wealth and income, as
well as parental social class.

A third research question concerned different types of childcare arrangements and
how these mitigate or exacerbate social inequalities in early and later educational
achievement. It is worth noting that, when studying this issue, the eduLIFE project
considered not only exposure to formal childcare in the early years of life pure
and simple, but also the important characteristics of the type of childcare attended
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Table 1 Overview of (country-specific) studies on early childhood education and care (ECEC). Authors’
own work

Authors Data Country

Weinert, Attig, and Roßbach German National Educational Panel
Study (NEPS), Starting Cohort 1

Germany

Barnett and Frede Abbott Pre-K program evaluation United States

Brilli, Kulic, and Triventi ISTAT—Italian Survey on Births (2002,
2005 and 2012)

Italy

Dämmrich and Esping-Andersen PIRLS/PISA Cross-national
analysis

Karhula, Erola, and Kilpi-Jakonen Register data from Statistics Finland Finland

Kosyakova and Yastrebov Russian Longitudinal Monitoring Sur-
vey (RLMS)

Russia

Leseman, Mulder, Verhagen,
Broekhuizen, van Schaik, and Slot

The national pre-COOL2–5 cohort
study

The Netherlands

McGinnity, McMullin, Murray, and
Russell

The Growing Up in Ireland longitudinal
study (GUI)

Ireland

Del Boca, Piazzalunga, and Pron-
zato

Millennium Cohort Study United Kingdom

Skopek German National Educational Panel
Study (NEPS), Starting Cohort 2

Eastern and West-
ern Germany

Viklund and Duvander Administrative register data from the
Swedish Social Insurance Agency

Sweden

Wahler, Buchholz, and Breinholt The Danish Longitudinal Survey of
Children (DALSC)

Denmark

Zachrisson, Dearing, Blömeke, and
Moser

Behavior Outlook Norwegian Develop-
mental Study (BONDS)

Norway

such as its quality, duration, and frequency. An overview of the individual country-
specific contributions within each topic is found in Table 1.

The cross-national research strategy therefore involved 12 in-depth country-spe-
cific studies in Europe and the US using longitudinal datasets and a standardized
comparative study of 14 OECD countries. These studies were conducted by expert
scholars in the field of early childhood who are familiar with the respective country
contexts under study. Studies are grouped according to the three topics of the project:
Some focus on the role of home environments and parental involvement in social
inequalities in childhood; some deal with the stratification patterns in various child-
care systems; while the majority investigates the link between social background,
institutions of early childcare and education, and short- and long-term educational
outcomes. The studies were not standardized in terms of methodology, yet each
handled the questions with the most suitable methods. Applied methods range from
traditional multivariate analyses (linear regression, binomial or multinomial logistic
regression), which were employed in the majority of the studies, to experimental
and simulation-based designs (e.g. US and UK study).

This research design is complex but provides one of the first cross-national inves-
tigations of the factors that drive achievement gaps in cognitive and non-cognitive
development in early childhood, the goal being to understand the potential to combat
these early inequalities through educational policies. Although the project embraces
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insights from various disciplines, it largely emphasizes a sociological perspective.
Attention is devoted to the role played by country-specific early education institu-
tions in reducing educational inequality among children from different social back-
grounds. Three research questions guide the presentation of our research results:
(1) What is the role of early parental involvement and care in educational success?
(2) How do families of different origins choose modes of childcare? (3) What are
the consequences of early childcare and education for inequality of educational
opportunity?

The first question was studied by looking at the earliest mother/child interaction
and parental involvement in the course of early childhood. Using unique data from
the National Educational Panel Study (NEPS), for example, the German study shows
that a child’s interactive behavior such as ‘attention to objects’ and ‘activity level’ is
positively influenced by a higher social background and mediated by the mother’s
interactive behavior. At the early age of six to eight months, there is however only
weak measurable evidence with regard to children’s social disparities in develop-
mental status, learning resources, or motor skills. Much early development seems to
take place in the brain, and is hard to observe with conventional methods. When the
children become older, for example the Irish study is able to demonstrate a direct
relation between a better home-learning environment and more advanced vocabu-
lary skills at different preschool ages. Based on our cross-national comparison, we
can state that educational inequalities are created and perpetuated in the family very
early in a child’s life—long before school age. Resources, activities, and mother/
child interaction in the family, shape children’s early conditions and opportunities
for learning at home differently by social background. Although initially rather mi-
nor and hard to measure, these early differences seem to be important harbingers
of future social inequalities in educational achievement. Even if they are hard to
detect shortly after birth, disparities among children of different social backgrounds
tend to grow substantially through the early childhood years. This means that skill
formation is a path-dependent and cumulative process (Phillips and Shonkoff 2000;
Cunha and Heckman 2007): learning begets learning—tiny differences in infancy
tend to grow, probably most strongly in toddlerhood; and if certain skills and com-
petencies are not mastered at crucial ages, it will be hard for children to catch up
when they are older (see also German National Academy of Sciences Leopoldina
2014).

Therefore, parents’ choices regarding early environments of education and care
are critical, given that these may enable or hinder opportunities for learning and ac-
quiring relevant competencies. Almost all of the case studies in the eduLIFE project
present evidence of the social selectivity of childcare arrangements where children
from higher social backgrounds are more likely to attend institutional childcare and
education and tend to take advantage of intensive participation in high-quality care.
In contrast, informal care arrangements seem to be dominant for children from
less privileged social backgrounds, especially in countries with rationing and low
affordability of formal childcare services. The general findings show that families
with a lower social position rely more strongly on parental care, while those with
a higher social position more often resort to formal or informal childcare. This
holds true for different measures of social background, be it the mother’s education
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or the father’s occupation. Yet, the eduLIFE study specifically compared measures
of social background, and concluded that a mother’s education has a primary role
in explaining the early decisions made about childcare.

In the Swedish system of universal access to childcare and very high participation
rates, the mechanism of differentiation in childcare take-up is visible in the age of
entry into day care—however, with only a small difference. Further cross-national
analyses were also able to show that the decisions taken by highly-educated parents
are particularly susceptible to policy changes and depend on the perceived quality of
the childcare services: They enroll their children earlier when the quality of service
is high, and opt to wait when the quality is low.

Several country-specific case studies were able to assess shorter and longer-term
consequences of children’s experiences of early formal care. Heckman (2006) argued
that early education and care have the power to enhance children’s cognitive and
non-cognitive abilities and compensate for the initial disadvantage faced by less
privileged children. When it comes to the first part of this hypothesis, confirmation
was found in several studies of the eduLIFE project. For example, the German study
on preschool children born in 2005/06 provided evidence that earlier enrolment in
center- or group-based care (day care centers, crèches, or play groups) is related to
higher linguistic competencies at age five for all children. Similarly, the British study
showed that children who attended formal childcare (center- and group-based, non-
parental care settings) when they were one and a half years old perform significantly
better on average when it comes to school readiness at the age of three.

The Finnish study found that having attended day care below the age of three, as
compared to being cared for at home, is associated with positive long-term outcomes
such as attendance at upper secondary qualification, as well as entry into higher edu-
cation. The Abbott Pre-K program in the United States that was designed to support
disadvantaged children in 31 low-wealth school districts identified a positive impact
of the preschool program on various achievements (such as math, language, and lit-
eracy), and this impact persisted through the first six grades of school. However, the
long-term positive effects of preschool are not found in the Danish case study. Thus,
with the exception of the Danish study, the eduLIFE project was able to demonstrate
that center-based care has a higher positive impact on the achievements of children
from a lower social background, although the effects are limited in scope.

In addition, several country-specific studies tested for the role of preschool center
quality or the quality of particular programs in compensating for the early disad-
vantages of children from a lower social background. We learned from their results
about the important role of centers with a structured curriculum in compensating
for early disadvantage in achievements. The previously-mentioned case study on the
United States gave additional insights into how to design and maintain high-quality
early education programs to combat inequality among children. In addition, it could
be shown that the government programs in the Netherlands target children of a low
social background as early as the age of two by placing them into childcare centers
of the highest quality. This study found a strong correlation between the quality
of ECEC and the growth of cognitive and non-cognitive skills among disadvantaged
children, even though the catch-up effects are found to be relatively minor. The
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Fig. 1 Achievement gaps in listening comprehension by parental education at age 5 with and without
attendance at institutions of early childhood education and care (ECEC) (Dotted line: with attendance at
ECEC, solid line: without attendance at ECEC). (Source: Skopek 2016)

majority of Nordic countries with universal childcare systems in this project report
relatively minor socio-economic disparities in access to early education.

In summary, based on our cross-national analysis, we have learned that the high-
est returns on early childhood education and care programs, particularly below the
age of three, could be harvested by children coming from the most disadvantaged
backgrounds. However, one has to bear in mind that (1) these children are also
the ones who are least likely to attend, and (2) that their gains are only moderate
and generally too small to achieve effective compensation. Several of the country
case studies demonstrate that the gains that children from disadvantaged families
can achieve through participation in early childcare institutions are rather minor in
relation to the extant achievement gaps for children coming from privileged families.
Using NEPS data, Skopek (2016) for example demonstrates this in Fig. 1. It shows
that, at age five in Germany, the achievement gaps in listening comprehension of
children from parents with only eight years of education compared to children whose
parents received 18 years of education are only reduced to a small degree through
attendance at early childcare and education institutions.

Thus, the most important theoretical conclusions of the cross-national compara-
tive eduLIFE study are (1) that all children can profit from early childcare (general
elevator effect), (2) that disadvantaged children certainly profit more than children
from advantaged parental homes (interaction effect), and (3) that the social inequal-
ities in achievement between children from unequal social backgrounds can only be
marginally reduced by their attending early education and childcare institutions. In
other words, the effect of the Perry Preschool experiment that was demonstrated for
disadvantaged children cannot be simply generalized to other social groups and other
countries, and that the interpretation of the Perry Preschool Program seems to be far
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too optimistic with regard to the possible reduction of social inequalities. From the
cross-national evidence accumulated in the eduLIFE project, one can say that greater
exposure to early education and care programs of children from disadvantaged back-
grounds in Europe and beyond would probably only partially narrow down the early
achievement gaps between children from unequal social groups. However, it is worth
underlining that one should not only offer access to formal childcare at an earlier
age, but also make sure that the service is of a high quality. Otherwise, attending
formal childcare for children from low social backgrounds might not lead to any
compensation of their early disadvantage in cognitive abilities, or might even widen
these achievement gaps. Finally, the cross-national analyses of the eduLIFE project
also provided evidence that the gains brought about by early educational investments
are only sustainable if they are supported during school age. Several case studies in
the eduLIFE project clearly demonstrated that early educational intervention effects
might fade away over the years unless they are supported in school with a set of
policy efforts that secure the early gains.

4 Social inequality and different models of educational differentiation
in secondary education

Our country-specific studies on early childhood education and care (ECEC) made
it clear that students’ academic performance when starting school is closely related
to their family background. Among the various goals of educational systems, two
are prominent in contemporary societies: (1) to provide all students with a common
foundation of competencies for full participation in civic and socioeconomic life
(social integration) and (2) to sort and select students according to their abilities
and diverse life-course goals (Van de Werfhorst and Mijs 2010). Consequently,
sooner or later in the school career, students will enroll in different tracks, school
types, ability groups, curricula, or subject courses (Dupriez et al. 2008). Tracking
between schools versus comprehensive schooling stand out in the literature as the
two ideal-typical approaches of sorting in secondary school. However, these two
basic school types have been converging in organizational terms in many countries
in recent years, so that the long-standing differences between them have become
increasingly blurred.

On the one side, countries with a traditionally rigid system of early tracking
have been introducing reforms aiming to make their education systems more flex-
ible. Besides raising the compulsory school age, countries such as Germany or
Switzerland have increased the permeability of tracks, facilitated mobility between
types of school, or have promoted inclusive school types in addition to track schools
(Benavot and Resnik 2006). In addition, performance hurdles for the prestigious
academic track have been reduced. For example, several of the Länder in Germany
have abolished the obligatory achievement-based teacher’s recommendation for up-
per secondary schools. At the same time, admission to higher education has been
opened up more and more for students in non-traditional academic routes, which
is creating new opportunities, particularly for students starting off on vocational
routes. All these reforms have been intended to make the early track allocation
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less rigid and consequential in the tracking system, especially for children from
less advantaged social origins. In addition, several reforms were introduced in the
tracking systems in order to increase students’ participation in higher education. For
example, by creating specialized secondary schools (so-called “Fachoberschulen”
and “Berufsoberschulen”), and introducing the less demanding professional colleges
(“Fachhochschulen”) next to the traditional Universities (Blossfeld et al. 2015).

On the other side, nations with comprehensive school systems have been fan-
ning out curricula programs by introducing new educational options (e.g. types of
school, curricula, and subjects) which lead to an unprecedented differentiation of the
educational landscape in these schools. Many of these transformations have been
sponsored by a neoliberal stance on “school choice” which became increasingly
dominant (Ascher et al. 1996). These neoliberal arguments not only underscore the
centrality of parents’ freedom when it comes to choosing the education that they
would like their children to have, but also emphasize the autonomy of schools acting
as agents in a quasi-market of educational supply and demand. While such market
models of schooling based on principles of freedom of choice may contribute to the
overall effectiveness and efficiency of a school system, they might harm equality of
opportunity for children from lower social backgrounds (Ascher et al. 1996). Thus,
social inequality in access to the more prestigious and advantageous educational
pathways might have become increasingly exacerbated in comprehensive systems.

These transformations in secondary education systems call for a more fine-tuned
approach towards analyzing social inequalities in education. Here we summarize
some of the key findings from the cross-national eduLIFE project (Blossfeld et al.
2016b). It was aimed at overcoming the simple dichotomy between formally-tracked
and untracked systems that are typically used in cross-national studies of educational
inequalities, by also studying other more hidden ways of tracking and by adopting
a longitudinal design to unravel the ways in which students have travelled through
the education system in recent birth cohorts of students.

Two strands of cross-national research are particularly relevant for this work.
First, the social stratification literature has examined the role of social background
for individuals’ educational transitions and educational attainment, and their changes
across birth cohorts in various modern societies (e.g. Shavit and Blossfeld 1993;
Shavit et al. 2007; Breen et al. 2009; Jackson 2013; Blossfeld et al. 2016a). These
works provided important empirical evidence on cross-national differences in the
strength and trends of inequalities of educational attainment, but rely on relatively
old cohorts of individuals (usually born not later than the 1960–70s). Furthermore,
they were not able to incorporate in the analyses detailed information on the specific
type of secondary education attended, thereby failing to study a potentially important
source of stratification of educational opportunities.

Second, there is also a broad literature on educational inequalities using inter-
national school-based surveys and large-scale assessments such as the “Programme
for International Student Assessment” (PISA), or the “Trends in International Math-
ematics and Science Study” (TIMSS) (e.g. Duru-Bellat and Suchaut 2005; Marks
2005; Horn 2009; Becker and Schulze 2013). Without a doubt, several of the studies
drawing on such data have significantly improved our understanding of educational
differentiation in secondary school and its consequences for inequalities in student
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achievement. However, most of this cross-national research has been carried out
based on a very narrow definition of formal tracking (e.g. Hanushek and Wössmann
2006), while neglecting less visible forms of educational differentiation working in
the background—such as placement in high-ability groups or specific course-taking
patterns—which can be highly relevant in the social stratification of the student
body—not only between but also within schools (Lucas 1999). Furthermore, these
studies have relied solely on snapshots of students’ and schools’ characteristics mea-
sured at a specific student age (about age ten in TIMSS and age 15 in PISA). Thus,
lacking a longitudinal design, these cross-national studies have been unable to as-
sess the development of students’ performance within different forms of secondary
education, let alone the long-term consequences of educational differentiation for
subsequent school transitions.

Last but not least, lacking information on students’ prior educational experiences
before allocation to different forms of secondary education, previous comparative re-
search was very limited when it came to drawing conclusions on the consequences
of differentiation for inequalities of educational opportunities. A failure to incor-
porate prior achievement measures into statistical models of educational inequality
makes it impossible to disentangle the “added value” of different types of differenti-
ation from mere selection effects arising from sorting students into tracks or ability
groups according to ability (Morgan 2001).

The cross-national eduLIFE project aimed to overcome these kinds of drawbacks
of the previous research. We conducted in-depth country-specific case studies in
17 countries characterized by various models of secondary education (see Table 2).
The studies were unified by a common analytical scheme, addressed the same re-
search questions within the context of a particular country’s education system, and
were conducted by reputable scholars in the field who are experts on the respective
school systems and country contexts.

Figure 2 illustrates the overall longitudinal framework of our comparative study.
Children’s development of various skills in general, and students’ academic perfor-
mance in primary school in particular, prove to be strongly related to their family
background in terms of cultural and socioeconomic resources. This creates differ-
ential opportunities for them to thrive. When students and their families face educa-
tional transitions—that is, when decisions have to be made on which types of edu-
cation to pursue in lower and upper secondary school—both social background and
early school performance operate jointly in producing allocation outcomes. These
outcomes may, in turn, have consequences for students’ subsequent achievement,
given that the various forms of education provide different curricula-specific learn-
ing input and heterogeneous learning opportunities. Various path dependencies may
lead such “school factors” to have profound effects on the subsequent educational
trajectories, as well as on final educational attainment.

In our international workshops we identified two major dimensions for classify-
ing various aspects of differentiation in secondary education. The first dimension
distinguishes between external and internal. External differentiation refers to dif-
ferences between schools, whereas internal differentiation refers to heterogeneity
within schools such as differences across school classes or courses. The second
dimension distinguishes between formal and informal. Formal differentiation refers
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Table 2 Overview of the country-specific case studies included in the cross-national comparison of sec-
ondary school differentiation. Authors’ own work

Authors Data Country

Early tracking model

Buchholz, Skopek, Zielonka,
Ditton, Wohlkinger, and Schier

NEPS Starting Cohorts 3/4/6,
BiKS

Germany I

Lauterbach and Fend LifE study Germany II

Buchmann, Kriesi, Koomen, Im-
dorf, and Basler

COCON, TREE Switzerland

Horn, Keller, and Róbert NABC, HLCS Hungary

Dronkers and Korthals COOL, VOCL89 Netherlands

Nordic inclusive model

Rudolphi and Erikson CILS4EU,
Register data

Sweden

Kilpi-Jakonen, Erola, and Karhula Register data Finland

Wahler, Buchholz, and
Møllegaard

Register data Denmark

Individual choice model

McMullin and Kulic LSYPE England

Klein, Iannelli, and Smyth Scottish and Irish School
Leaver Surveys

Scotland and Ireland

Schührer, Carbonaro, and Grodsky NELS United States

Chesters and Haynes LSAY Australia

Mixed tracking model

Farges, Tenret, Brinbaum, Guég-
nard, and Murdoch

Panel 1995 of French Ministry
of Education

France

Contini and Triventi INVALSI-SNV, IARD, ISTAT Italy

Kosyakova, Yastrebov, Yan-
barisova, and Kurakin

TrEC Russia

Täht, Saar, and Kazjulja ESS and FFS on Estonia Estonia

Blank, Shavit, and Yaish Register data Israel

to regulated forms of diversity that are recognized by law and manifested in school
certificates and qualifications. Informal differentiation refers to differences between
types of education that are not recognized formally but can impact on the quality
of instruction and levels of students’ learning. Table 3 provides a classification of
the main forms of differentiation based on their location along these two theoretical
dimensions.

Although the education systems in the 17 countries studied in the cross-national
project incorporate very different models of secondary education, we found that al-
location to different types of secondary education can be regarded as a general mech-
anism for the intergenerational reproduction of social inequalities in contemporary
societies. In all countries under study, social background is associated positively with
attendance at more prestigious types of secondary education that provide students
with higher-quality scholastic preparation, improve their performance, and increase
their chances of entering more promising educational programs later on in their ed-
ucational careers. Differential allocation by social background emerges largely from
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Fig. 2 The eduLIFE framework for analyzing individual trajectories through lower and upper secondary
education. Source: Blossfeld et al. 2016b

differences in students’ previous performance. Ability differences between social
strata, though, do not fully explain these patterns.

Institutional forms of secondary education clearly vary across contemporary soci-
eties. Inequality of educational opportunity can also emerge from less obvious forms
of differentiation such as school sector (e.g. public vs. private, religious vs. nonre-
ligious), region, placement in ability groups, or choice of subjects within systems
possessing flexible curricula (see also Blossfeld et al. 2016b). These “hidden” forms
of differentiation can occur together with more established and “visible” forms of
tracking, but they might also be manifest before children are formally allocated
to different types of secondary education. In France, for instance, students with
a higher social background are more likely to choose German as a first foreign
language or Latin or Ancient Greek as an option. These choices, in turn, are related
to greater chances of succeeding in an academic track. Also in Russia, the socially
stratified pre-tracking allocation into top-tier (Lyceum and Gymnasium) and ordi-
nary schools is likely to affect subsequent placement in upper secondary education
and chances of success in higher education. Even in ‘comprehensive systems’ such
as those found in Sweden, teaching based on subject-specific ability grouping occurs

Table 3 Classification of various forms of differentiation in secondary education. Source: Blossfeld et al.
2016b

External (between schools) Internal (within schools)

Formal Formal school tracks
School maintainer (public vs. private)
School specialization (e. g. generalist vs.
denominational school)

Specializations
Subjects on advanced level

Informal School reputation (e. g. ranking)
School resources
Student composition at the school level

Ability grouping
Classroom composition
Teachers’ characteristics in different
school classes
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before students are streamed into upper secondary, tracks which contribute toward
diverging the subsequent educational trajectories of students from different social
backgrounds. Thus, our findings clearly demonstrate that in order to gain an appro-
priate understanding of the reproduction of educational inequalities in contemporary
education systems, we need to take into account “hidden” forms of differentiation
within secondary education (see Blossfeld et al. 2016b).

We also observed that individuals’ secondary schooling careers are less fixed than
the state of research suggests. The first allocation to different types of secondary
education nowadays predicts subsequent educational pathways to a much lesser
degree. Moreover, mobility between types of secondary education is not as rare as
previously thought in many countries. Nonetheless, the flip side of the coin is that
mobility patterns are strongly stratified by social background—beyond the impor-
tance of students’ academic performance in directing their mobility between tracks.
The few upward movements occur disproportionally frequently among students with
highly-educated parents, whereas downward mobility is much more common among
students with a low social background. As a corollary, one could argue that increas-
ing flexibility in movements between tracks effectively leads to increasing rather
than decreasing social inequalities in education.

Furthermore, the type of secondary education has lasting effects on students’ sub-
sequent educational careers, and on educational outcomes (such as competencies and
skills) in later life. Notably, this result seems to be of a universal character, given that
it holds true for all 17 countries studied in the eduLIFE project irrespective of the
kind of educational differentiation in secondary school. This underscores the impor-
tance of integrating cross-national analyses of test score inequality with an extended
perspective on further educational transitions and final educational attainment.

Comparative findings obtained from in-depth analyses in the eduLIFE project
show us that socioeconomically-advantaged families manage to secure the “pole
positions” in education for their children regardless of the specificities of a school
system. They succeed in strategically exploiting various opportunities provided by
school systems in order to harvest the most favorable outcomes for their children.
As an unintended consequence, therefore, strategic behavior of socioeconomically-
advantaged families appears as a strong social force offsetting the desired impacts
of many educational reforms that aim to reduce social inequalities of educational
opportunities. Thus, the strategic behavior of families clearly limits the impact of
educational reforms aiming to reduce inequalities of educational opportunities in
school systems.

5 Adult learning and social inequalities

Today, when individuals have entered the labor market, adult learning is increas-
ingly shaping their social and economic opportunities. Especially in globalized and
aging societies, it seems that the generational replacement of older workers with
obsolete skills by younger workers who have up-to-date qualifications has become
a less efficient mechanism to adapt the workforce to the rapidly-changing demands
made by jobs and labor markets (Janossy 1966; Blossfeld and Stockmann 1999).
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The focus is shifting towards keeping workers’ skills continuously up-to-date during
their working lives. It is no longer appropriate that education takes place solely at
the beginning of the life course. In most modern societies, the primary policy focus
with regard to adult learning has therefore been to increase participation rates. For
example, the target of Europe’s 2020 Agenda is to raise average participation rates to
15% for adults aged 25–64. Adult learning has also received considerable attention
as a strategy to enable older workers to stay employed longer, thereby also reducing
the pension burden of welfare states (D’Addio et al. 2010; Organisation for Eco-
nomic Co-operation and Development [OECD] 2004). There are good reasons for
being equally interested in the social inequalities of participation in adult learning
and for focusing on the (educational) selectivity of participants.

The aim of the eduLIFE project was to examine adult learning by exploring cross-
national patterns of participation in different adult learning activities and their con-
sequences on individuals’ labor market trajectories using a life-course approach. We
assessed the extent to which cross-national commonalities and differences exist in
the mechanisms of social inequality in two different types of adult learning, namely
formal and non-formal job-related adult learning. The research design included 13
country-specific case studies and two cross-national comparative studies (Blossfeld
et al. 2014). The countries analyzed and the data used in these analyses are summa-
rized in Table 4. The best available data were used in each country, and the analyses
were guided by the same theoretical ideas, and the same statistical models were
often used. As far as is possible, these studies used longitudinal data and statistical
modeling that enables the analysis of theoretically important mechanisms over the
life course. The data were modeled with multivariate statistical models, often using
either event history analysis or methods of panel data analysis (such as random and
fixed effects models). In the majority of analyses, the results that are included refer
to models where the impact of other individual-level characteristics (such as age and
labor force status) was taken into account. Moreover, the analyses were frequently
run separately for women and men in order to take gender-specific life courses into
account. Although previous research on these issues exists, these often only focus
on either participation or on outcomes, and usually examine only one type of adult
learning or include all types together. As far as we are aware, the eduLIFE project
was the first one to combine the study of both inequalities in participation and out-
comes, and to examine whether the processes of social inequality are similar across
the two different types of adult learning.

Adult learning can be divided into formal, non-formal and informal learning. In
our longitudinal analysis, we examined only the first two, and we further focused on
learning related to the labor market due to the centrality of employment in modern
societies. We view formal adult education as learning that leads to recognized cer-
tificates that can also be obtained along the typical educational career; it often takes
place in formal educational institutions. In contrast, non-formal adult learning con-
sists of (often) shorter training courses, and is frequently at least partly sponsored by
employers. Nevertheless, non-formal adult learning may also be certified, but these
certificates are not widely recognized qualifications in the same way as those ob-
tained from formal education are. Finally, informal adult learning differs from these
two by being less institutionalized; it is often self-directed. It should also be noted
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Table 4 Overview of the (country-specific) case studies of adult learning. Authors’ own work

Authors Data Country

Dämmrich, Vono de Vilhena,
and Reichart

Adult Education Survey (AES) Cross-national comparison or
participation in adult learning

Triventi and Barone International Adult Literacy Sur-
vey (IALS)

Cross-national comparison of
returns to adult learning

Buchler, Chesters, Higginson
and Haynes

Household Income and Labour
Dynamics in Australia (HILDA)

Australia

Hamplová and Simonová AES 2008, Labour Force Survey
2011 (LFS), Social Cohesion
Survey 2005/2006 (SCS)

Czech Republic

Wahler, Buchholz, Myrup
Jensen and Unfried

Integrated Database for Labor
Market Research (IDA)

Denmark

Saar, Unt and Roosmaa AES 2007, Family and Fertility
Survey 2004/2005 (FFS)

Estonia

Kilpi-Jakonen, Sirniö and
Martikainen

Register data from Statistics Fin-
land

Finland

Buchholz, Unfried and Bloss-
feld

National Educational Panel Study
(NEPS)

Germany

Csanádi, Csizmady and Róbert AES 2007, Hungarian House-hold
Panel Study (HHP)

Hungary

Barbieri, Cutuli, Lugo and
Scherer

Indagine Longitudinale sulle
Famiglie Italiane (ILFI)

Italy

Kosyakova Russia Longitudinal Monitoring
Survey (RLMS-HSE)

Russia

Vono de Vilhena and Miret
Gamundi

Panel Survey on Inequalities in
Catalonia (PAD)

Spain

Kilpi-Jakonen and Stenberg Register data from Statistics Swe-
den (LISA)

Sweden

Elman and Weiss National Longitudinal Study of
Youth (NLSY79)

USA

McMullin and Kilpi-Jakonen British Household Panel Study
(BHPS)

UK

that countries differ in the way that adult learning is organized, which means that
there is some variation in how each country in the eduLIFE project operationalized
the two types of learning (functional equivalence of concepts).

Participation in adult learning often displays a pattern of cumulative advantage
whereby those who are already better endowed also receive more (Matthew effect;
see Merton 1968; Dannefer 1987). With regard to non-formal learning, this pattern
has been explained by employers’ incentives since it is employers who play a major
role in sponsoring learning after labor market entry. It has been argued that the
higher educated are more trainable, which means that each unit of training produces
a greater enhancement in the productivity of highly-educated workers compared
to those with lower educational attainment (Boeren et al. 2010; Dieckhoff 2007;
Oosterbeek 1998). In addition, the occupations in which the highly educated tend
to work are likely to require more training due to being knowledge intensive and
requiring knowledge and skills to be kept constantly up to date, whereas low-skilled
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jobs may remain more stable in their required tasks but have a greater risk of
becoming obsolete in the long run due to technological innovations (OECD 2013).

On the other hand, individuals’ incentives and barriers are likely to be more
relevant for explaining educational selectivity for participation in formal education.
In particular, low prior educational attainment can be a barrier to entry despite
the expansion of tertiary education and new possibilities for individuals who do not
satisfy traditional entry requirements. Moreover, psychological reasons such as prior
schooling experiences may also act as an indirect barrier (Field 2000; Illeris 2003;
Rubenson and Desjardins 2009). In addition, there are likely to be few incentives
for individuals who are already highly educated to enter time-consuming formal
education. Finally, there may also be ceiling effects so that at some point individuals
are no longer able to climb the (formal) educational ladder. All in all, it is likely
that the benefits of participation in formal education are highest and the barriers
impeding it are lowest for individuals with medium levels of education.

It can generally be expected that adult learning is linked to positive labor mar-
ket returns due to increased productivity as a consequence of the accumulation of
human capital. In our research, we focused on what we term ‘career progress’:
Depending on the country in question, this can be defined as upward mobility in
terms of occupational prestige, social class or earnings, or as (changes in) the level
of these measures. However, formal adult education does not always take place as
an upgrade from the previously held level of education, but can also constitute an
educational step sideways, particularly when individuals want to change careers. In
these cases, occupational status or earnings may not be any higher than they were
before participation. On the other hand, participation in formal adult education (be-
cause it is time consuming) is also likely to act as a signal of higher motivation to
employers, which should also increase employment outcomes. Furthermore, entry
into many higher-status occupations tends to be restricted to individuals with the
requisite qualifications, thus opening up access to individuals who acquire those
(often tertiary-level) qualifications.

Non-formal learning is more likely to lead to productivity increases, particularly
when sponsored by the employer, though these increases are likely to be smaller in
size due to the shorter duration of training courses. On the other hand, the pro-
ductivity-enhancing effects of training may be overstated if participants are already
selected on the basis of higher productivity (or productivity potential). However,
a review of studies that have been able to measure both wage and productivity
growth concludes that individuals are able to capture only between one-fifth and
a half of the financial returns to training, and the rest of the benefit goes to employ-
ers (Hansson 2008). Due to our focus on the benefits to the individual, our results
are likely to reflect only a part of the overall benefits of training participation. Fi-
nally, it has also been suggested that not all types of non-formal learning lead to
productivity increases, either because they are not designed to do so (e.g. because
they are related to statutory requirements, such as health and safety courses, Field
2000), or because the compulsion to attend specific courses leads to low motivation
and poor learning outcomes (e.g. some active labor market programs, Illeris 2003).

On the whole, we expect the main mechanisms behind educational selectivity and
the effect had by adult learning on career progress to be relatively similar across
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countries. However, it should also be recognized that the countries included in our
analysis differ substantially in their institutional configurations, some of which are
expected to affect different aspects of adult learning (e.g. Brunello 2001; Dieckhoff
2007; Wolbers 2005; see also Dämmrich et al. 2014; Triventi and Barone 2014). Our
purpose here is not to assess the effect of specific institutions on particular aspects
of adult learning, but rather to build a broader picture of adult learning across the
different aspects and the two types that are analyzed.

If we summarize the results of the eduLIFE analysis of adult education in modern
societies, the overwhelming conclusion is that, despite a wide variation in participa-
tion rates, the main mechanisms of adult learning tend to be relatively similar across
countries. Particularly when it is non-formal, adult learning displays a pattern of cu-
mulative advantage and improves participants’ career progress. Nevertheless, some
further observations can be made, in particular relating to the variation that is found
in selectivity into formal adult learning.

One macro-level factor that seems to be related to less selectivity in formal adult
learning is the education level of a country’s adult population. A possible explana-
tion for this may be that, in countries with high proportions of people with tertiary
education, there is a greater perceived need among lower-educated adults to acquire
additional education. This seems to be most keenly felt in Russia, where the social
safety net of the state is also relatively sparse and therefore success in the labor
market is paramount. In Estonia, higher participation rates of women compared to
men and women’s greater returns to new formal qualifications have also been ex-
plained by the expansion of higher education, accompanied by rising qualification
requirements for certain (female-dominated) occupations, which in turn create pres-
sures on women to gain new qualifications in order to be competitive, whereas men
may rely more on their accumulated labor market experience. On the other hand,
country differences in educational and occupational systems can also shape the form
that these educational ‘needs’ take: In Germany, workers without occupational cer-
tificates have a strong incentive to obtain them due to their importance in the labor
market.

Although a number of countries were not found to support the expectation that
the medium-educated would be most likely to participate in formal adult learning,
additional results from most of these countries suggest that the participation pat-
tern is not one of cumulative advantage purely and simply. It is often the case that
disadvantages in the labor market also increase propensities towards participation.
This is the case in Australia, for example, where the conclusion is drawn that it is
individuals in an intermediate position in the labor market who are most likely to
re-enter formal education as adults. In Sweden, the long-term income trajectories
of adult learners show that they have steadily fallen behind those among their peers
who had similar levels of education. Labor market disadvantages can also increase
participation in non-formal learning, although normally this is only the case for
non-formal learning that is not sponsored by employers (but which is nevertheless
related to the labor market). For example in Spain, workers in stable jobs are less
likely to have participated in this type of learning than are those in precarious jobs
or the unemployed—but this type of learning does not tend to improve one’s labor
market position.
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With regard to how selectivity and career progress following adult learning com-
bine to form broader patterns of social inequality, it is relatively clear that no country
is truly able at present to reduce social inequalities through adult learning. Even in
countries where some of the more disadvantaged individuals are able to obtain more
adult learning, it is often those who obtain higher levels of (formal) adult learning
who benefit more (such as in the Russian Federation and in Finland). The situation
is worst in countries such as Hungary, where the disadvantages of low-status groups
are exacerbated because they face considerable barriers when it comes to gaining
access to any type of adult learning, and even when they do, they can only get into
lower levels of adult education, which are less beneficial in the labor market. The
same situation tends to hold for employer-sponsored non-formal learning, particu-
larly in countries with strongly-segmented insider-outsider labor markets, such as in
Italy, where marginal workers (not to mention individuals outside employment) are
de facto excluded from beneficial training opportunities.

In this sense, many countries seem to display a trade-off between equality and
labor market rewards for adult learning, which has been found for initial educa-
tion (Bol and van de Werfhorst 2013). This is particularly the case for non-formal
learning, but also to some extent for formal learning. The comparative study also
found that (short-term) wage returns of formal adult education correlate with wage
returns on years of (initial) schooling, suggesting that the institutional mechanisms
driving the two are similar. On the other hand, there are suggestions in the results
that positive combinations are possible: Lower selectivity and relatively widespread
beneficial effects are seen in some countries, though only for formal learning, which
tends to be much less widespread than non-formal learning. Nevertheless, posi-
tive cycles with greater investment in adult learning, the greater participation of
less privileged individuals and gains in the labor market are possible, though not
inevitable.

The most uniform pattern found in our analysis is one of cumulative advantage:
Those members of society who are better off are better able to access adult education,
and tend to see greater benefits ensuing from such learning. More generally, adult
learning tends to reproduce and reinforce the outcomes of initial education.However,
there are substantial differences between the two types of adult learning that we have
analyzed: Whereas the processes of cumulative advantage and the trade-off between
equality and labor market rewards is clear for non-formal learning, this is less often
the case for formal learning. One of the reasons behind this difference may be that
non-formal adult learning is more often sponsored by employers than is formal
learning, particularly when the non-formal learning is job-related, which is what the
eduLIFE project has analyzed. This means that adult learning policies in modern
societies need to explicitly target older, less-skilled workers as well as immigrants
and the unemployed because these groups tend to be overlooked in market-based
systems (see also OECD 2013). Age-based learning policies are one step in this
direction (Schuller and Watson 2009), but a broader conception of different life-
cycle-based needs is also necessary (Billet 2010). Moreover, attention needs to be
paid to the content of the courses in order to ensure that the participants also benefit
from their participation in the labor market.
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Taken as a whole, since much of the policy discourse related to adult learning
emphasizes helping individuals keep their skills up-to-date and constantly develop,
our message is that countries need to shoulder greater responsibility when it comes
to distributing opportunities for learning equitably and promoting the learning of
individuals who are not intrinsically motivated.

6 Summary and conclusions

Our cross-national research on the development of educational inequalities over the
life course demonstrates that cross-national similarities greatly extend the scope
of our knowledge about theoretical mechanisms in modern societies (Kohn 1987).
Based on comparisons of diverse societies that vary widely in important institutional
characteristics, our interpretations have gained considerable generality. By using an
explicit cross-national comparison, it has been shown that there is empirical evidence
of more universal sociological regularities.

Based on the cross-national analyses of the eduLIFE project, we have learned that
educational inequalities are created and perpetuated in the family early in a child’s
life, long before children enter school. Resources, activities, and mother-child inter-
action in the family, shape children’s early conditions and opportunities for learning
at home differently by social background. Heckman (2006) claims that institutions
of early childhood education and care are able to increase children’s cognitive and
non-cognitive abilities, and might compensate for the initial disadvantage faced by
less privileged children. Our cross-national analysis confirms the first part of this
hypothesis. All children can profit from early childhood education and care (eleva-
tor effect), and children coming from the most disadvantaged backgrounds gain the
greatest returns from these programs. However, one has to bear in mind that these
children are also the ones who are least likely to attend high-quality institutions,
and if they do, their gains are only moderate and generally too small to effectively
counteract the family influence.

When children are in school, the findings that we obtained from the comparative
analyses demonstrate that socioeconomically-advantaged families always manage to
secure the “pole positions” in education for their children, regardless of the orga-
nizational specificities of the school system (this is the third time the authors have
said this!). They always succeed in strategically exploiting various opportunities
provided by different school systems, and thus obtain the most favorable outcomes
for their children. This strategic behavior of families clearly limits the success of ed-
ucational reforms aiming to reduce inequalities of educational opportunities within
school systems.

Finally, we found a uniform cumulative advantage in adult education: The better
off members of society are better able to access adult learning, and tend to see
greater benefits from learning. More generally, adult learning tends to reproduce
and reinforce the outcomes of initial education in the life course.

All these regularities are of course far from being sociological laws. They can
only be generalized to the countries actually studied. Nevertheless, our theoretical
explanations can focus on more general life course mechanisms common to them
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(Kohn 1987, p. 719). Indeed, apparent similarities can always mask profound so-
cietal differences, but this danger is reduced significantly when the studies in one
particular country are replicated by competent social scientists from other countries
using comparable measurements and concepts, as well as systematic techniques of
longitudinal analyses with extensive time-related statistical controls.

However, we should also mention that our examples of cross-national comparative
life course studies also produced many interesting cross-national differences. When
observed relationships differ from country to country, these inconsistencies have to
be interpreted in terms of how the country-specific case studies or the countries
differ. If we can rule out methodological differences between case studies as an
explanation, we must take into account what is idiosyncratic about the particular
countries for our interpretation (see Goerres et al. 2019). From an analytical point
of view, it would be great if cross-national life course differences could be interpreted
as instances of lawful regularities. This however requires a more explicit theoretical
consideration of cultural and institutional conditions and further replications of the
analyses in further countries.
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Abstract Comparisons of means or associations between theoretical constructs of
interest in cross-national comparative research assume measurement invariance, that
is, that the same constructs are measured in the same way across the various nations
under study. While it is intuitive, this assumption needs to be statistically tested. An
increasing number of sociological and social psychological studies have been pub-
lished in the last decade in which the cross-national comparability of various scales
such as human values, national identity, attitudes toward democracy, or religiosity,
to name but a few, were tested. Many of these studies did not manage to fully
achieve measurement invariance. In this study we review, in a nontechnical manner,
the methodological literature on measurement invariance testing. We explain what it
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is, how to test for it, and what to do when measurement invariance across countries
is not given in the data. Several approaches have been recently proposed in the lit-
erature on how to deal with measurement noninvariance. We illustrate one of these
approaches with a large dataset of seven rounds from the European Social Survey
(2002–2015) by estimating the most trustworthy means of human values, even when
strict measurement invariance is not given in the data. We conclude with a summary
and some critical remarks.

Keywords Exact measurement invariance · Approximate measurement invariance ·
Alignment · Human values · European Social Survey

Wie kann man invariante Messungen in international vergleichender
Forschung erhalten?

Zusammenfassung Vergleiche von Mittelwerten und von Beziehungen zwischen
theoretischen Konstrukten, die im Rahmen international vergleichender Forschung
untersucht werden, gehen davon aus, dass diese Konstrukte messinvariant sind, d.h.,
dass sie in den verschiedenen Ländern identisch gemessen werden. Obwohl diese
Annahme plausibel sein kann, muss sie jedoch statistisch getestet werden. Im letzten
Jahrzehnt wurde eine zunehmende Zahl von soziologischen, politikwissenschaftli-
chen und sozialpsychologischen Studien veröffentlicht, in denen die internationale
Vergleichbarkeit von verschiedenen Skalen zur Messung von z.B. menschlichen
Werten, nationaler Identität, Einstellungen zu Demokratie oder Religiosität über-
prüft wurde. In vielen dieser Studien konnte Messinvarianz nicht völlig nachgewie-
sen werden. Die folgende Studie bietet in einer nicht technischen Art und Weise
einen Überblick über die methodologische Literatur zur Messinvarianz. Es wird er-
klärt, was Messinvarianz ist, wie man sie überprüft und was man tun kann, wenn sie
in den Daten nicht gegeben ist. In der Literatur wurden in der letzten Zeit verschie-
dene Ansätze vorgeschlagen, wie man fehlende Messinvarianz behandeln kann. Die
Autoren illustrieren eine dieser Herangehensweisen (Alignment) mit einem großen
Datensatz, der 7 Befragungsrunden des European Social Survey (2002–2015) be-
inhaltet, und schätzen den vertrauenswürdigsten Durchschnitt menschlicher Werte,
auch wenn strikte Messinvarianz in den Daten nicht vorhanden ist. Abschließend
folgen eine Zusammenfassung und einige kritische Anmerkungen.

Schlüsselwörter Exakte Messinvarianz · Approximative Messinvarianz ·
Alignment · Menschliche Werte · European Social Survey

1 Introduction

Comparisons in cross-national comparative research (CNCR) assume that the same
constructs are measured in the same way across the various nations under study. It
is a very basic and intuitive assumption. However, this assumption becomes quite
problematic in applied research because fulfilling this assumption is often not easy.
Indeed, the methodological literature suggests that even the strict application of the
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same procedures of data collection and utilizing excellent translations of measure-
ment instruments may not guarantee that the measurements are comparable and that
cross-country comparisons based on these measurements would lead to meaningful
results. Thus, while the paper of Goerres et al. (2019) in this issue discusses research
designs and case selection for CNCR, Meuleman (2019) presents analytical tech-
niques to analyze such data, and Schmidt-Catran et al. (2019) review techniques to
deal with small and nonrandom country samples as well as unobserved heterogene-
ity in CNCR, our study focuses on how to make sure that our variables analyzed
across the countries in CNCR are comparable. Three main questions arise: (1) What
does it mean to measure the same construct in groups that differ in terms of lan-
guage, history, culture, etc., or to measure the same construct over time?; (2) How
can we be sure that we are measuring the same construct?; and (3) How can one
obtain comparable scores across different groups under study? Answers to these
questions are usually given in the framework of factor analysis and measurement
models, where question items are used as reflective indicators for measuring latent
variables that represent the theoretical constructs of interest that we want to com-
pare. Before any cross-national comparisons are conducted, it is necessary to ensure
that the same latent variables are measured in different countries, that respondents
understand the items in a similar manner, and that they use the response scales in
the same way. Meeting these three conditions allows us to speak of measurement
invariance (Davidov et al. 2014).

We will present the topic of measurement invariance below, before going on to
explain why it is important, what a test of measurement invariance requires and the
logic behind it, how it can be tested across countries, and how and under which
conditions its requirements may be released. We will demonstrate its procedure by
examining the measurement invariance properties across countries and time points
of human values measurements in the European Social Survey (ESS) between 2002
and 2015. We will then close with a summary and some concluding and critical
remarks on the significance and indispensability of measurement invariance testing
in cross-national research.

2 Measurement Invariance: What Is It, How Do We Test for It, and
How Do We Deal with Noninvariance?

2.1 Measurement Invariance

Measurement invariance (or measurement equivalence) implies that using the same
questionnaire in different groups (such as countries or at various points in time,
or under different conditions) does measure the same construct in the same way
(Chen 2008; Davidov et al. 2014; Horn and McArdle 1992; Millsap 2011). When
measurement invariance is not established, comparisons between groups may not
be meaningful because there is then no way to correctly determine whether ob-
served differences across the groups are “true” or are only a methodological artifact
(Chen 2008; Davidov et al. 2014). If a measurement is noninvariant, then findings
on similarities or differences across groups may be misleading. It could well be the

K



J. Cieciuch et al.

case that differences that are found between groups do not correspond to real differ-
ences, or that observed similarities would not reflect real similarities. For example,
social desirability response bias may be stronger in one country than in another,
a question may be unclear to many respondents in a certain country due to the cul-
tural specificity of a question, or a construct might have a different meaning across
different nations. Factors such as these might lead to a different understanding of
survey questions or to a different use of the response scale, thus rendering responses
noncomparable across nations (Davidov et al. 2014).

2.2 How to Test for Measurement Invariance

Measurement invariance can be tested empirically. The most commonly used method
to test it is multigroup confirmatory factor analysis (MGCFA: Jöreskog 1971; see
also Cieciuch and Davidov 2012, 2015). The test requires using latent variables with
multiple measures (indicators). MGCFA assesses whether (1) the same measurement
model is used in all groups, (2) factor loadings are the same across groups, (3) mea-
surement intercepts are the same across the groups to be compared, and (4) residual
variances are fixed to be equal across groups. The first condition is known as config-
ural invariance, and satisfying it still precludes comparisons. The second condition is
referred to as metric invariance. It implies that the scale intervals are the same across
groups because the loadings are the same in each group. Satisfying the second con-
dition allows comparing unstandardized regression coefficients and/or covariances
across groups. The third condition is known as scalar invariance. Meeting it allows
also comparing the latent means across groups meaningfully. Scalar invariance is the
most restrictive model, since it requires both factor loadings and intercepts to be the
same in all groups. However, when it is fulfilled, it implies that the researcher may
carry on any comparison across the groups in question with confidence. The fourth
condition is dubbed full uniqueness measurement invariance. This basically means
that the explained variance for every item is the same across groups, in other words
that the latent construct is measured identically across groups. When the error vari-
ances are not equal and complete uniqueness is not given, it implies that the items
are measured with different amounts of error in different groups, but that one can
still compare unstandardized regression coefficients and latent means across groups.
Therefore, typical multigroup factor analysis generally only applies the first three
steps.

Technically speaking, the test of measurement invariance in this framework in-
volves setting cross-group constraints on parameters (loadings or loadings and inter-
cepts) and comparing hierarchically more constrained models with less constrained
ones (Davidov et al. 2014; Vandenberg and Lance 2000). These models are hierar-
chical in the sense that, at the configural level, all loadings and intercepts are freely
estimated, while at the metric level loadings are constrained to be equal across
groups, and at the scalar level both loadings and intercepts are constrained to be
equal across groups. If the fit of the more highly constrained model does not dete-
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Fig. 1 Illustration of configural invariance, metric invariance, and scalar invariance across two countries.
The X axis represents the latent variable mean; the Y axis represents the response to a survey question item
measuring the latent variable. The diagonal represents the functional relation between the latent variable
and the response to the survey question item in two countries (in unstandardized terms). a Configural
invariance, b metric invariance, c scalar invariance. (Author’s own work)

riorate considerably, then one can assume that it is supported by the data and that
the corresponding measurement invariance level is established.1

To illustrate, imagine respondents answering a survey question in two countries,
Austria (A) and Belgium (B). Figure 1 describes three scenarios of associations
between the latent construct of interest, on the X axis, and the response to a sur-
vey question measuring this construct of interest, on the Y axis. Each scenario
describes the relation between the latent variable (X) and the question item (Y).
Each line describes the association between the latent variable and the item in
one country. The first scenario (a) illustrates configural invariance (and metric and
scalar noninvariance). In this scenario, both the factor loadings and the intercepts
are different across countries, as evidenced by the different slopes and intersections
with the Y axis. The second scenario (b) describes metric invariance (and scalar
noninvariance). In this scenario, the slopes are identical, and thus reflect the fact
that factor loadings are the same in the two countries. However, the intercepts are
not. The third scenario (c) presents metric and scalar invariance. In this case, both
the loadings and the intercepts are equal across countries (which is why one can
observe only a single line). The figure makes it clear that, in the two scenarios (a)
and (b), observed scores are different, even when the true score (on the X axis) is

1 Researchers examine global fit measures and perform chi-square difference tests to determine whether
a more highly restricted model is supported by the data, that is if a higher level of invariance is given.
However, based on a Monte Carlo study, Chen (2007) proposed an alternative to the chi-square difference
test, which leads too easily to a rejection of measurement invariance. He proposed that metric noninvariance
is indicated by a change smaller than 0.01 in the comparative fit index (CFI), supplemented by a change
smaller than 0.015 in the root mean square error of approximation (RMSEA), or a change smaller than 0.03
in the standardized root mean square residual (SRMR) compared with the configural invariance model. To
guarantee scalar invariance, Chen (2007) proposed to inspect whether the change in CFI is smaller than
0.01, the change in RMSEA is smaller than 0.015, or the change in SRMR is smaller than 0.01, when
moving from a metric to a scalar invariance model for sample sizes larger than 300 per group.
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the same in both countries. Only in scenario (c) is it possible to observe the same
score when the true score is identical in both countries.

2.3 Dealing with Noninvariance

While some studies were successful in establishing high levels of measurement
invariance across groups (e.g. Davidov and Siegers 2010), applied research in the
last decade has unfortunately shown that many scales fail to display comparability
across countries or time. For example, Aleman and Woods (2016) and Sokolov
(2018) recently showed that the Inglehart value scales are not comparable across
all countries (but see Welzel and Ingelhart 2016); Ariely and Davidov (2010) found
that public support for democracy cannot be compared across countries in the World
Value Survey (WVS); Lomazzi (2018) demonstrated that gender-role attitudes are
not comparable across all WVS countries; Davidov et al. (2008) showed that means
of human values in the ESS may not be compared across all countries; Rudnev
et al. (2018a) found that the means of Seeman’s alienation scale are not comparable
cross-nationally; Davidov (2009) discovered that the scale means of nationalism
and patriotism are not comparable across countries participating in the International
Social Survey Program (ISSP); and Coromina and Davidov (2013) concluded that
social and political trust are not always comparable across countries and/or time
points (see also Marsh et al. 2017). To tackle this problem, several solutions were
proposed including technical procedures and theoretical approaches. What most of
these approaches have in common is that they suggest releasing some of the strict
constraints required by scalar invariance models while not compromising on the
scales’ comparability. Figure 2 presents an overview of the main recommendations
in the form of a decision tree. We will discuss each of these approaches below.

Figure 2 depicts several analytical procedures that can be applied when non-
invariance is obtained. First, several researchers suggested that instead of finding
a model that meets measurement invariance requirements, noninvariance may be
used as a unique opportunity and a useful source of information about cross-country
differences (assuming that the theoretical model and measurement instrument are
sound). They suggested that multilevel structural equation modeling (MLSEM) may
be employed to explain why measurement invariance is not given (Davidov et al.
2012, 2016; Jak et al. 2013). MLSEM differentiates between the measurement model
on the individual level and the measurement model on the country level. Researchers
can use contextual variables such as the economic conditions in a country, policies,
or the Human Development Index to try to explain, in a theoretically driven way,
the lack of invariance of specific measurement items.

When the goal is, however, to identify a measurement model where measurement
invariance holds to be able to conduct a meaningful cross-country comparison, then
finding the reasons for noninvariance might not be sufficient. MLSEM may explain
noninvariance, but does not necessarily ratify or correct for it. Thus, other researchers
have proposed to release the strict constraints of measurement invariance testing so
that the measurement invariance model fits the data better. They suggested that less
strict models would be more realistic but still good enough for conducting mean-
ingful comparisons. Some of them suggested testing for partial (metric or scalar)
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Fig. 2 Overview of the procedures and decisions in measurement invariance testing when exact measure-
ment invariance is not supported by the data.MI measurement invariance; the numbers in the ellipses refer
to subsections where we describe examples of a given procedure. (Author’s own work)

measurement invariance, rather than for full (metric or scalar) invariance. These
researchers argued that partial invariance may be sufficient for meaningful compar-
isons (Byrne et al. 1989; Steenkamp and Baumgartner 1998). Partial invariance is
established when the parameters of at least two indicators (loadings at the metric
level and loadings plus intercepts at the scalar level of the measurement) are equal
across groups. In other words, the researcher identifies those items which are very
different across groups, and releases them while ensuring that at least two items per
scale have equal loadings and intercepts. Whereas this approach has been applied
quite frequently by substantive researchers, it has also been criticized as insufficient
to guarantee meaningful comparisons (see e.g. De Beuckelaer and Swinnen 2018;
Steinmetz 2018). As a result, methodologists have recently come up with newer
proposals on how to deal with the lack of measurement invariance.

Testing for full or partial measurement invariance, which we described above, is
considered an exact approach because testing for either full or partial measurement
invariance assumes that at least some of the parameters (loadings and/or intercepts)
are exactly equal across groups. Recently, Muthén and Asparouhov (2013) suggested
replacing the requirement of exact equality of measurement parameters with the
requirement of an approximate equality of measurement parameters. They argued
that approximate invariance may be sufficient for meaningful country comparisons
(Muthén and Asparouhov 2013; van de Schoot et al. 2013). In other words, they
suggested that it is sufficient when the parameters (factor loadings or intercepts) are
more or less (rather than exactly) equal.

Tests for approximate measurement invariance can be performed in the Bayesian
framework, where loadings and intercepts are treated as variables with a specific
distribution. The parameters of this distribution (means and variance) are known
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as priors, and can be defined by the researcher based on previous knowledge or
assumptions (Muthén and Asparouhov 2013). In the exact measurement invariance
approach, loadings and intercepts are constrained to be exactly equal, and conse-
quently the differences between them are assumed to be zero by definition, with
a zero variance. In the approximate approach, one assumes that the cross-country
mean of the differences between loadings or intercepts equals zero, but that small
variations for these mean differences are allowed. The amount of the variation that is
allowed is indicated by the variance of the cross-country parameter differences that
can be imposed on the model. Several simulation studies have shown that variances
equal to 0.01 or 0.05 in the distribution of the cross-country differences in loadings
or intercepts probably do not bias substantive conclusions for comparative research
(Muthén and Asparouhov 2013; van de Schoot et al. 2013). More complete research
on the tolerated level of variability of the differences between parameters is still
missing, so it is still not clear in the literature which parameter differences may be
tolerated and which may be too large to guarantee meaningful comparisons.

The test for approximate measurement invariance (implemented in the Mplus
structural equation modeling software package: Muthén and Muthén 1998–2014;
or in lavaan: Merkle and Rosseel 2016) provides researchers with two types of
measures with which to assess the quality of the models. The first type measures
the global fit of the model and includes the posterior predictive p-value (ppp) and
the credibility interval (CI) for the difference between the observed and replicated
chi-square values (but see Marsh et al. 2017 for the newly developed pppp measure,
which is yet to be implemented in a commercial software package). According to
Muthén and Asparouhov (2013) and van de Schoot et al. (2013), the Bayesian model
fits the data when the ppp is not significant (larger than zero) and the CI contains
a zero.

The second type of measure obtained in approximate measurement invariance
testing is more detailed. It includes a list of all parameters that are noninvariant in
each group and the significance of the deviation. Using this list, researchers can
identify items that are particularly noninvariant, that is, deviate from invariance in
many groups. In the next step, researchers may decide whether to drop these items,
drop countries that have a particularly high number of noninvariant items, or increase
the tolerated variance of parameter differences in the model (see e.g. Davidov et al.
2015). When following this strategy it is indeed, as indicated above, not clear to what
extent this variance may be increased under different conditions without placing the
meaningfulness of cross-country comparisons at risk.

Another approximate approach which has recently been proposed in the literature
is alignment optimization (Asparouhov and Muthén 2014). This approach allows,
under certain conditions, an unbiased comparison of means using an optimization
process, even in the presence of noninvariance. The optimization process computes
the most trustworthy latent means (Asparouhov and Muthén 2014; Cieciuch et al.
2018; Muthén and Asparouhov 2014, 2017) without constraining loadings and in-
tercepts to be equal across groups (i. e. by using a configural invariance model only)
(Asparouhov and Muthén 2014; Muthén and Asparouhov 2014). Thus, the means are
estimated while taking into account real differences in loadings and intercepts. The
alignment optimization method discovers the most optimal measurement invariance
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pattern, in which a relatively small number of large noninvariant parameters—and
many approximately invariant parameters—are present, rather than imposing exact
equality constraints on all parameters. Asparouhov and Muthén (2014) compare this
procedure to a rotation in exploratory factor analysis which simplifies the loading
matrix without modifying the model fit. The alignment optimization procedure iden-
tifies the noninvariant parameters (loadings and intercepts). It can be performed on
any multiple group model, and also when measurement properties are significantly
different across groups.

Muthén and Asparouhov (2014) proposed a rule of thumb for determining when
it is safe to continue performing the mean comparisons. They suggested that such
a comparison is meaningful when up to about 25% of the parameters (factor loadings
and intercepts) are noninvariant. However, this recommendation is based on a very
limited set of simulation studies. It is still unclear whether this rule of thumb is too
strict or too liberal. It is also not clear whether 25% of all measurement parameters
(factor loadings and intercepts) may be noninvariant, or whether this rule of thumb
should be applied separately for each set of parameters. Further simulation studies
are required in order to determine howmany parameters may be noninvariant without
risking the meaningfulness of the mean comparisons across countries when using
alignment. Notwithstanding these limitations, the alignment approach is particularly
useful for substantive research because it is easier to apply than other tests of
measurement invariance, especially when the number of countries to be compared
is large.

In the next section we will illustrate the procedure on the human values measure-
ments in the ESS. We will perform a large-scale test of the measurement invariance
properties of human values across all countries which participated in seven rounds
of the ESS. This is, to the best of our knowledge, the largest measurement invariance
test applied to survey data using the alignment procedure (for a similarly large study
using Alignment, see Munck et al. 2017). Human values scores obtained using this
procedure may be potentially relevant when researchers are interested in comparing
value scores across ESS countries and time points.

3 Measurement (Non)Invariance of Human Values as Measured in the
ESS

Value preferences are considered in many sociological and social-psychological stud-
ies to be a dimension of major importance to describe persons, groups, and societies,
and to explain attitudes, intentions, and behavior (Durkheim 1964 [1897]; Hitlin and
Piliavin 2004; Hofstede 2000; Inglehart and Baker 2000; Kluckhohn 1951; Rokeach
1973; Schwartz 1992; Weber 1958 [1905]). Although several researchers developed
different value theories and proposed various scales to measure them, the circular
model of values proposed by Schwartz (1992; Schwartz et al. 2012; Steinmetz et al.
2012) is probably the one most frequently applied in the social sciences. Measures
of the Schwartz human values scale are included in all seven rounds of the ESS
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(Schwartz 2003)2. The model has received empirical support in many studies world-
wide (Bilsky et al. 2011; Steinmetz et al. 2012; Rudnev et al. 2018b), in samples of
adults and children (Cieciuch et al. 2016; Döring et al. 2015) using both cross-sec-
tional and longitudinal data. There is no doubt that including value measurements
in the ESS offers a unique opportunity to analyze value priorities and change in
many European countries. However, a methodological precondition for performing
such analyses meaningfully is to ensure that the value measurements in the ESS are
invariant across countries and points in time, and therefore comparable. Obtaining
the most trustworthy value means in the ESS is thus of paramount importance for
substantive research. Below, we first present the value model to be examined and
briefly review previous results on measurement invariance testing of the ESS value
scale. Next, we build on previous results and apply the alignment optimization to
the values in order to obtain the most trustworthy value means in the ESS.

3.1 Basic Human Values—the Circular Model and the Value Measurement in the
ESS

In the circular model proposed by Schwartz (1992; Schwartz et al. 2012), values are
defined as broad, transsituational goals that vary in importance and serve as guiding
principles in the life of a person or group. The number of basic values according to
the theory is limited. People or groups differ in their hierarchy of values rather than
in the set of values they consider important. The main claim of Schwartz’ (1992;
Schwartz et al. 2012) circular model is that all values can be located on the circle
according to the motivation they express. Neighboring values are based on a similar
motivation and can be pursued in the same action. Values located on opposite sides
of the circle express conflicting motivations in the sense that they cannot be pursued
concurrently when performing the same behavior.

The value circle represents a circular motivational continuum. Thus, the circle
can be divided in many ways according to the research goals and the measurement
instrument used. Traditionally, the value circle was divided into ten values that
form four higher-order values, as presented in Fig. 3 (the first two internal circles)
(Schwartz 1992). The four higher-order values describe self-transcendence vs. self-
enhancement values and conservation vs. openness to change values. The refined
model (Schwartz et al. 2012) enables a division into 19 more narrowly defined
values. At the same time, the value circle can also be divided into more general and
broadly defined values, which are represented by the third and the fourth circles in
Fig. 3. One division differentiates between anxiety-free growth values which oppose
anxiety avoidance self-protection values. Another division differentiates between
socially focused values vs. values with a personal focus.

Schwartz developed several methods to measure the ten values and the four
higher-order values. The Portrait Value Questionnaire (PVQ) is the scale that is
used most frequently (for a review, see Schwartz and Cieciuch 2016). The basic

2 Measures of the Schwartz values are also included in other international surveys such as theWorld Values
Survey or the U.S. General Social Survey (for further details, see http://www.worldvaluessurvey.org/wvs.
jsp; http://www.norc.org/Research/Projects/Pages/general-social-survey.aspx).
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Fig. 3 The circular motivational
continuum of values (Source:
Cieciuch et al. 2015)

version of the questionnaire consists of 40 items (Schwartz et al. 2001) that describe
other people. Respondents have to assess the similarity between themselves and
the people described. A shortened version of the questionnaire consisting of only
21 items (PVQ-21: Schwartz 2003) was included in the ESS from the very beginning.
Each item in the PVQ-21 is composed of two sentences which describe a portrait
from a male or female perspective. The portraits contain goals, aspirations or desires
that point to the importance of a value. For each item, the respondents in the ESS
answer the question “How much like you is this person?”, with a response scale
ranging from 1 (not like me at all) to 6 (very much like me). The items included
in the ESS to measure the ten values and the four higher-order dimensions are
presented in Table 1.

3.2 Measurement Invariance of Values in the ESS and Dealing with Noninvariance:
a Review and an Illustration

Values were measured in the ESS using the same questionnaire translated into
different languages and by applying mostly face-to-face interviews (for exceptions
and documentation of the data collection procedures, see the ESS website at www.
europeansocialsurvey.org). This careful procedure is however not sufficient to ensure
the comparability of values in the ESS, and their measurement invariance properties
have to be examined before using their ESS measures in comparative research
meaningfully. Below we will follow the steps depicted in Fig. 2 that guide the
assessment of measurement invariance and how to deal with noninvariance.
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Table 1 The ten basic human values, four higher-order values, and the Portrait Value Questionnaire
(PVQ)-21 items in the European Social Survey (ESS; female version) to measure these values with
their labels. (The number next to each question item refers to the placement of that item in the PVQ-21
questionnaire.). (Author’s own work)

Item label Items

1. Self-enhancement—Achievement

Ipshabt 4. It’s important to her to show her abilities. She wants people to admire what she does

Ipsuces 13. Being very successful is important to her. She hopes people will recognize her achieve-
ments

2. Self-enhancement—Power

Imprich 2. It is important to her to be rich. She wants to have a lot of money and expensive things

Iprspot 17. It is important to her to get respect from others. She wants people to do what she says

3. Self-transcendence—Benevolence

Iphlppl 12. It’s very important to her to help the people around her. She wants to care for their
well-being

Iplylfr 18. It is important to her to be loyal to her friends. She wants to devote herself to people
close to her

4. Self-transcendence—Universalism

Ipeqopt 3. She thinks it is important that every person in the world should be treated equally. She
believes everyone should have equal opportunities in life

Ipudrst 8. It is important to her to listen to people who are different from her. Even when she dis-
agrees with them, she still wants to understand them

Impenv 19. She strongly believes that people should care for nature. Looking after the environment
is important to her

5. Conservation—Conformity

Ipfrule 7. She believes that people should do what they’re told. She thinks people should follow
rules at all times, even when no-one is watching

Ipbhprp 16. It is important to her always to behave properly. She wants to avoid doing anything
people would say is wrong

6. Conservation—Tradition

Ipmodst 9. It is important to her to be humble and modest. She tries not to draw attention to herself

Imptrad 20. Tradition is important to her. She tries to follow the customs handed down by her reli-
gion or her family

7. Conservation—Security

Impsafe 5. It is important to her to live in secure surroundings. She avoids anything that might
endanger her safety

Ipstrgv 14. It is important to her that the government ensures her safety against all threats. She
wants the state to be strong so it can defend its citizens

8. Openness—Self-direction

Ipcrtiv 1. Thinking up new ideas and being creative is important to her. She likes to do things in
her own original way

Impfree 11. It is important to her to make her own decisions about what she does. She likes to be
free and not depend on others

9. Openness—Stimulation

Impdiff 6. She likes surprises and is always looking for new things to do. She thinks it is important
to do lots of different things in life

Ipadvnt 15. She looks for adventures and likes to take risks. She wants to have an exciting life
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Table 1 (Continued)

Item label Items

10. Openness—Hedonism

Ipgdtim 10. Having a good time is important to her. She likes to “spoil” herself

Impfun 21. She seeks every chance she can to have fun. It is important to her to do things that give
her pleasure

3.2.1 Lack of Exact Scalar Measurement Invariance

First, in 2008, Davidov et al. published a seminal paper testing for measurement in-
variance of values across 20 countries using data from the 1st round of the ESS. The
findings were also replicated for the 2nd and 3rd rounds of the ESS (Davidov 2008,
2010). The two main results obtained by Davidov and colleagues are as follows:
(1) Only seven values can be differentiated in most of the countries. Specifically,
three pairs of adjacent values need to be unified: power with achievement, benevo-
lence with universalism, and conformity with tradition. (2) Only metric invariance is
established for the seven values. Scalar invariance across countries was not supported
by the data. Thus, the findings suggested that cross-country mean comparisons of
the values as measured in the ESS may be problematic. However, Davidov (2008,
2010) demonstrated that values displayed scalar invariance over time, suggesting
that their means may be used for longitudinal comparisons in the countries of inter-
est. Figure 2 presented various procedures to deal with measurement noninvariance.
In the next steps, these procedures were applied in value research in a number of
different ways that we briefly describe below.

3.2.2 Refining the Theory

In 2012, Schwartz and colleagues used information about noninvariance to improve
the model and its measurement instrument. They refined the value theory to include
19 instead of ten values, and developed a new 57-item scale that was better suited
to measuring the single values (Knoppen and Saris 2009; Beierlein et al. 2012).
This refined theory did not contradict its older version. After all, the original theory
suggested that one may divide the value circle into more or less specific values
depending on the measurement instruments one has (Cieciuch et al. 2013). Cieciuch
et al. (2014b) and Cieciuch et al. (2014a) demonstrated that this version of the
theory and its measurement instrument can distinguish between all single values, and
the refined instrument possesses much better cross-country measurement invariance
properties than the ESS scale does.

3.2.3 Using Noninvariance as a Source of Information on Cross-cultural
Measurement Differences

Another approach in Fig. 2 proposed using findings of cross-country noninvariance
of the ESS value scale as an important source of information on country differences.
Applying multilevel structural equation modeling, Davidov et al. (2012) showed
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how to explain the noninvariance of a specific item measuring universalism which
tapped into the importance of protecting the environment. This item was particularly
noninvariant across European countries. The authors found that it was endorsed more
strongly by residents of European countries that had a lower Human Development
Index score. These populations apparently considered clean water and air to be
a matter of survival and health, whereas these aspects appear to be taken for granted
by individuals residing in more developed countries.

3.2.4 Applying Approximate Measurement Invariance Testing Techniques

Finally, the third approach as presented in Fig. 2 questioned the procedure of testing
for exact measurement invariance of human values. Referring to new developments
in Bayesian analysis, it raised the possibility that previous measurement invariance
tests on the ESS value scale may have been too strict. After all, as discussed earlier,
a small degree of noninvariance may not necessarily bias substantive conclusions
in comparative studies. Thus, instead of relying on exact measurement invariance,
Cieciuch et al. (2017) and Zercher et al. (2015) proposed that the ESS value scale be
subjected to tests of approximate measurement invariance. They applied approximate
measurement invariance procedures based on Muthén and Asparouhov (2013) and
van de Schoot et al. (2013), who suggested that factor loadings and intercepts need
not necessarily be exactly equal across countries. Instead, they may be almost equal.

Zercher et al. (2015) applied, for the first time, the approximate measurement
invariance approach to values measured in the ESS data. They focused on only one
value—universalism—and ran the approximate measurement invariance test across
15 countries which participated in all six available ESS rounds simultaneously,
resulting in a comparison of (15× 6= ) 90 groups. They showed that, whereas scalar
measurement invariance in the (traditional) exact approach was established across
37 groups, approximate measurement invariance could be established across no
fewer than 73 groups, thus challenging previous findings on lack of invariance.
Hence, whereas the universalism value was not measurement invariant across all
country/time-point combinations, it was comparable across most of them.

Cieciuch et al. (2017) went one step further and subjected the full ESS value scale
to an approximate invariance test for all values. However, due to the highly complex
nature of the model, they did not run a simultaneous test across all 15 countries
and six measurement time points of the ESS. Instead, they tested for approximate
measurement invariance across the 15 countries within each ESS round. Further-
more, given that it was not possible to measure ten values, Cieciuch et al. conducted
the approximate measurement invariance test separately on each higher-order value
using the magnifying glass strategy (Cieciuch and Schwartz 2012) as illustrated in
Fig. 4. This approach helped to avoid introducing cross-loadings which are inherent
in the theory when all values are used simultaneously in a single model. Cieciuch
et al. (2017) established approximate measurement invariance successfully for the
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Fig. 4 Measurement models for four higher-order values. Item abbreviations are presented in Table 1.
Error correlations are allowed between items that were originally designed to measure the same single
value in order to take into account their common variance. (Author’s own work)

higher-order values in most countries.3 While these tests resulted in higher levels of
measurement invariance than previous tests did, it is yet to be examined whether the
tests were too liberal in the sense that they allowed too much variability of measure-
ment parameters across countries. Indeed, researchers still need to determine how
much variability may be allowed in approximate measurement invariance testing.

3.2.5 Applying the Alignment Optimization

We wish to illustrate below another technique presented in Fig. 2 (building on
Cieciuch et al. 2017), namely the alignment optimization. This is also a method
which allows for approximate rather than exact measurement invariance. However,
instead of imposing exact or approximate equality constraints on the measurement
parameters, it searches for the pattern of loadings and intercepts that minimize
noninvariance. As a result, it produces the most trustworthy value means from
the data4. For the illustration we used the same human values models as those

3 The authors excluded the value ‘hedonism’ from this model. According to the theory, this value is located
between openness to change and self-enhancement. Including this value in either of the models resulted in
a significant reduction in model fit.
4 The scale of latent variables is unknown, and hence their variance is also unknown (by definition, these
variables are unobserved). Therefore, in order to identify the model, researchers need to apply some restric-
tion for the estimation: either restricting the variance of the latent variable to an arbitrary value (typically
it is then restricted to 1 in all groups), or fixing the scale of the latent variable by restricting the factor
loading of one of the items (the so-called anchor item) to 1 in all groups. When doing so, it is important to
guarantee that such a restriction fits the data at hand. In the former case, the restriction implies an implicit
assumption that the latent variance is equal across groups. In the latter case, the restriction implies that the
factor loading of the anchor item is indeed equal across groups. In both cases, researchers need to make
sure that the assumption holds, for example by inspecting which of these parameters (factor loading of
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Table 2 Number of respondents included in the analysis for each round and country. (Author’s own work)

1st
Round
2002–
2003

2nd
Round
2004–
2005

3rd
Round
2006–
2007

4th
Round
2008–
2009

5th
Round
2010–
2011

6th
Round
2012–
2013

7th
Round
2014–
2015

Belgium (BE) 1819 1734 1767 1704 1674 1809 1720

Denmark (DK) 1457 1457 1451 1554 1548 1610 1475

Finland (FI) 1758 1692 1645 1898 1638 2142 2044

Germany (DE) 2785 2800 2828 2697 2943 2910 2982

Hungary (HU) 1564 1407 1409 1388 1404 1919 1460

Ireland (IE) 1838 1139 1582 1682 2295 2498 2288

Netherlands (NL) 2301 1824 1814 1693 1754 1788 1802

Norway (NO) 1806 1543 1533 1374 1518 1598 1408

Poland (PL) 1982 1621 1629 1544 1675 1818 1550

Portugal (PT) 1417 1987 2117 2220 2035 2062 1209

Slovenia (SI) 1390 1297 1329 1172 1238 1159 1113

Spain (ES) 1638 1544 1802 2520 1862 1820 1857

Sweden (SE) 1677 1663 1585 1539 1457 1799 1755

Switzerland (CH) 2009 2084 1758 1764 1467 1453 1489

United Kingdom (GB) 1748 1806 2301 2230 2315 2212 2176

Total 25,441 23,792 24,249 24,749 24,508 26,385 26,328

Only countries that participated in all seven European Social Survey (ESS) rounds are included in the
analysis

presented in Fig. 4, and analyzed 15 countries which participated in the first seven
ESS rounds (2002/2003, 2004/2005, 2006/2007, 2008/2009, 2010/2011, 2012/2013,
and 2014/2015). We utilized the Mplus software package Version 7.3 (Muthén and
Muthén 1998–2014). The syntax of the analysis is available from the first author
upon request.

Table 2 presents the number of respondents in each round and country included
in the analysis. We followed the recommendations provided on the ESS website, and
only considered respondents with no more than five missing values and no more than
16 identical responses for the 21 value items. As a result, the analysis included a total
of 175,452 respondents. The remaining item nonresponse was dealt with by using the
full information maximum likelihood (FIML) procedure (see Schafer and Graham
2002). The ESS website (www.europeansocialsurvey.org) provides documentation
about the data collection procedure and permits the data and accompanying material
to be downloaded. Table 3 presents the global fit measures for the configural invari-
ance model of each higher-order value across 105 groups (15 countries× 7 rounds).
The global fit measures suggested that the four models had a good fit to the data.
All 1995 factor loadings of the higher-order values as depicted in Fig. 3 (six for
conservation, five for self-transcendence, and four for openness to change and self-
enhancement, respectively, in 105 country/time combinations) were significant, and

one of the items or the latent variable variance) are indeed most similar across groups, and choose the
restriction which best corresponds with the data at hand (see also Brown 2015, p. 271).
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Table 3 Model fit indices of the multiple-group confirmatory factor analyses across all countries and
waves for each higher-order value (configural invariance model). (Author’s own work)

χ2 df CFI RMSEA SRMR

Self-enhancement 741.5 210 0.996 0.038
[0.035–0.041]

0.011

Self-transcendence 1907.0 315 0.989 0.053
[0.051–0.055]

0.015

Conservation 2758.2 630 0.988 0.043
[0.042–0.045]

0.017

Openness to change 4278.3 210 0.961 0.104
[0.101–0.107]

0.030

df degrees of freedom, CFI Comparative Fit Index, RMSEA Root Mean Square Error of Approximations;
SRMR Standardized Root Mean Square Residuals

Table 4 The number (and percentage) of noninvariant loadings and intercepts identified in the alignment
optimization for each higher-order value. (Author’s own work)

Loadings, % Intercepts, % Average, %

Conservation 12 (73/630) 47 (294/630) 29 (367/1260)

Self-transcendence 12 (61/525) 45 (234/525) 28 (295/1050)

Openness (without hedonism) 14 (60/420) 54 (228/420) 34 (289/840)

Self-enhancement 6 (26/420) 59 (247/420) 33 (273/840)

almost all of them were higher than 0.4 (Brown 2015). Only very few loadings
(i. e. ten, which corresponded to about 0.5% of the total number of loadings) were
slightly lower than 0.3. We nevertheless retained these items because these cases
were very few in number, and we wanted our measurement models to correspond to
the theory. Further information on the factor loadings and the measurement models
may be obtained from the first author upon request.

Table 4 presents the number of noninvariant loadings and intercepts reported in
the Mplus output (Muthén and Muthén 1998–2014). This information is important to
determine whether the means computed by the alignment procedure are trustworthy.
As previously indicated, Muthén and Asparouhov (2014) suggested that a cutoff
criterion of about 25% of noninvariant parameters (factor loadings and intercepts)
may not be exceeded. The average amount of noninvariance was lowest for self-
transcendence (28%), followed by conservation (29%) and self-enhancement (33%),
and was highest for openness to change (34%), and therefore slightly above the 25%
cutoff criteria suggested by Muthén and Asparouhov (2014). As displayed in Table 4,
noninvariance was particularly evident for intercepts. About half of the intercepts
for the four higher-order values were not invariant according to the output. This
finding corresponds to previous findings testing for measurement invariance of the

5 Many studies evidenced that intercepts were not equal across groups, and that it was easier to guarantee
equal factor loadings than equal intercepts when comparing different countries (see e. g. Davidov et al.
2014). In other words, it was often easier to establish metric invariance than scalar invariance. Different
intercepts may also reflect different country-specific survey strategies, which in turn may result in different
response patterns across countries.
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ESS values in which factor loadings were rather invariant but intercepts were not.5

Therefore, although alignment provides the most trustworthy means possible with
the data at hand, the findings for the means, and particularly those for openness to
change and self-enhancement, where the number of noninvariant intercepts exceeded
50%, should be treated with great caution.

Tables 5, 6, 7 and 8 in the Appendix present the means for each higher-order
value in each combination of countries/rounds. Latent means are meaningless per
se and should be interpreted in comparison to other country means. Countries with
more than 25% noninvariant parameters (factor loadings and intercepts) are marked
(a).6 Furthermore, the tables present the country rankings within each round. This
makes it possible to conclude from each table how, at some measurement time point,
a country compares to any other country at the same or at any other time of mea-
surement. For example, Table 5 shows that Poland displays the highest conservation
value means in the first two rounds. In Round 7, Poland displays a higher mean
compared to its measures in the first two rounds. However, it now ranks second
(rather than first) in this last round because Slovenia is even more conservative in
this round. Slovenia displays a large increase in its conservation scores between
the 1st and 7th rounds, increasing from –0.877 to –0.089. As another example,
turning to Table 6, in which self-transcendence scores are presented, we see that
Switzerland considerably increased its self-transcendence scores when moving from
the 1st round (–0.149) to the 7th round (0.187). However, even though Switzerland
ranked highest in self-transcendence in the 1st round, it comes in the third place in
the 7th round. The reason is that other countries displayed even more pronounced
increases in self-transcendence during this period. Researchers who are interested
in specific countries and time points may examine the scores for specific values in
order to draw conclusions about value change and value development in countries.
Thus, this illustration demonstrates that researchers can quite easily examine mea-
surement invariance properties in complex and large cross-national datasets—such
as in the large-scale investigation of human values considered here—and can esti-
mate how the countries’ mean scores compare with one another. In the final section,
we will first reflect on the different approaches that can be implemented to test for
measurement invariance discussed so far, and then consider the extent to which we
may rely on mean scores when exact measurement invariance is not given by the
data.

4 Summary and Discussion

The last decade has witnessed an increase in the number of published studies that in-
cluded the testing of the measurement invariance of various scales. This is an impor-
tant development in the literature. After all, in cross-national comparative research,

6 Tables that display more highly specific information about the (non)invariance pattern for each higher-
order value may be obtained from the first author on request. They present the number of noninvariant
loadings and intercepts for each item and country. One way to estimate the amount of bias, discussed in
Oberski (2014), is to perform a sensitivity analysis.
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meaningful comparisons of means or associations between theoretical constructs that
are of interest can only be performed when the same constructs are measured in the
same way across the various nations under study. This assumption is also referred
to as measurement invariance (or measurement equivalence). It must be satisfied
in order to draw any meaningful conclusions in CNCR settings, either for direct
comparisons of means or associations, or for multilevel analysis which implicitly
assumes that scores are comparable across the units of analysis (e.g. countries).7

There are various statistical procedures to perform measurement invariance tests,
but the most common is the multiple group confirmatory factor analysis. In this
study we reviewed, in a nontechnical manner, the methodological literature on mea-
surement invariance testing. We explained what it is, how to test for it, and what to
do when measurement invariance across countries is not given in the data.

Indeed, in many studies where measurement invariance was examined, it was
not possible to achieve sufficient levels of invariance. Failing to reach measurement
invariance may threaten the meaningful interpretation of comparisons across nations.
Lack of measurement invariance could result in methodological artifacts that may
be responsible for misleading differences observed between country scores. At the
same time, similarities observed across nations when measurement invariance is
not present might also be misleading because they could mask true differences that
cannot be observed due to a lack of comparability.

Several approaches on how to deal with measurement noninvariance, including
testing for partial (rather than full) invariance, approximate (rather than exact) in-
variance and alignment, have been recently proposed in the literature. Alignment
may be particularly interesting for applied researchers because it allows the most
trustworthy means to be estimated in the data, even when measurement invariance
is not present, since it provides researchers with the tools to assess whether and to
what extent the scores are nevertheless comparable. It is also relatively easy to apply
when the number of groups is very large.

We illustrated the use of the alignment approach with a large dataset consisting
of seven rounds from the ESS (2002–2015) by estimating the most trustworthy
means of higher-order human values in Schwartz’ (1992) model across all available
ESS rounds, even when strict measurement invariance was not given in the data. We
included in the illustration the 15 countries that participated in seven ESS rounds (i. e.
105 groups). Unfortunately, it was not possible to establish measurement invariance
of the values across all ESS countries and points in time. The alignment procedure
nevertheless allowed us to estimate the means—even in the absence of measurement
invariance. The scores revealed a significant variability of the human values scores
both across countries and over time. Some changes in country rank order were
found across rounds for all values. We also observed that in many cases, countries
ranking highest or lowest on specific values tended to remain in these positions

7 Methodologists also discuss the topic of isomorphism, which refers to equivalent construct meaning
across levels of analysis. In other words, it refers to the presence or absence of measurement invariance
across levels, for example across individuals and countries. However, examining isomorphism in cross-
national data settings is beyond the scope of the present study (for a further discussion, see e. g. Guenole
2016; Muthén 1994; or Ruelens et al. 2016).
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across some of the rounds. However, there were several exceptions. The findings
therefore suggest that while values are rather stable (in terms of country rankings),
they did change slowly over time. Researchers interested in investigating specific
values in specific countries and points in time may repeat the analysis for their
specific countries of interest.

Our illustration underlines several limitations in measurement invariance test-
ing in general, and in the alignment procedure in particular. While it is obvious
that measurement invariance is a necessary condition for meaningful cross-national
comparison, empirical studies frequently demonstrate that full invariance cannot
be reached. As a result, based on simulation studies, recent developments have
proposed relaxing some of the parameter equality requirements in measurement in-
variance testing by allowing for partial or approximate (rather than full or exact)
invariance. These approaches suggest freeing some of the measurement parameters
(factor loadings and/or intercepts) or only requiring the measurement parameters to
be approximately (rather than exactly) equal. However, it is still to be studied to
what extent such relaxations of the requirements in the statistical test are legitimate.
It is not yet clear how many equality constraints may be freed and how many mea-
surement parameters must remain equal across countries in the partial invariance
test. It is also not yet fully clear how much variability in the differences between
the measurement parameters may be allowed in the approximate invariance test.
Finally, it is not yet known whether one may allow for more or less than 25% of
the measurement parameters to differ in the alignment optimization procedure. Af-
ter all, if excessively generous tolerances are applied in the tests, one may run the
risk of rendering the scores nonequivalent. Indeed, whereas alignment optimization
provides the most trustworthy means, even when several measurement parameters
are not invariant, it still does not guarantee that all means are comparable. Thus, it is
desirable to complement such more liberal tests with robustness tests in order to in-
quire whether freeing certain parameters leads to invalid conclusions (Oberski 2014).
Notwithstanding these limitations, applied sociologists and social psychologists are
encouraged to perform the analyses that we presented above. Researchers can be
confident that their scores are comparable cross-nationally only after measurement
invariance tests have been performed.

Measurement invariance is important not only for cross-country comparisons,
but also for multilevel modeling. A multilevel analysis relies on the assumption
that country-level effects (of, e.g., composite scores of trust or threat due to im-
migration) are comparable when estimating a random slope. It also assumes that
means are comparable when one estimates a random intercept. Thus, at least par-
tial metric invariance is necessary for estimating random slopes, and at least partial
scalar invariance is needed for estimating random intercepts. Indeed, nearly all mul-
tilevel analyses that use composite scores of multiple indicators assume but do not
test the assumption of measurement invariance of these scores. To the best of our
knowledge, there is no simulation study which estimates whether and to what extent
multilevel analysis findings are biased if measurement invariance across groups is
absent. Evaluating the implications of the lack of measurement invariance for es-
timating multilevel models using simulation studies is an important direction for
future research.
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Two final words of caution: First, one should take into account that even if metric
and scalar invariance are given, there might be differences in meaning which cannot
all be detected by quantitative techniques (Meitinger 2017). In such cases, one could
consider applying mixed-methods approaches to explain instances of measurement
noninvariance by combining measurement invariance tests with different qualitative
techniques. Second, it might be important to check the heterogeneity of all the
national population samples, as the intracountry mean differences might be greater
than the intercountry differences (Magun et al. 2016; Schmidt-Catran et al. 2019).
We hope that our review and illustration can provide researchers with tools to address
the methodological challenges of comparability when using diverse scores in cross-
national comparative research settings.
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Appendix

Table 5 Importance of conservation values: Country rankings across all European Social Survey (ESS)
rounds (The value means estimated by the alignment optimization are in parentheses.). (Author’s own
work)

Round 1 Round 2 Round 3 Round 4 Round 5 Round 6 Round 7

PLa

(–0.413)
PLa

(–0.455)
HUa

(–0.47)
ESa

(–0.314)
SIa

(–0.447)
SIa (0) SIa

(–0.089)

ESa

(–0.488)
HUa

(–0.489)
ESa

(–0.493)
HUa

(–0.615)
HUa

(–0.477)
PLa

(–0.28)
PLa

(–0.274)

HUa

(–0.568)
IEa

(–0.741)
PLa

(–0.571)
PLa

(–0.711)
PLa

(–0.51)
ESa

(–0.531)
HUa

(–0.517)

IEa

(–0.813)
ESa

(–0.82)
SIa

(–0.938)
SIa

(–0.768)
ESa

(–0.58)
HUa

(–0.642)
ESa

(–0.526)

SIa

(–0.877)
SIa

(–0.999)
IEa

(–0.962)
IEa

(–0.849)
IEa

(–1.017)
IEa

(–0.792)
IEa

(–0.812)

PTa

(–1.042)
BE
(–1.164)

PTa

(–1.016)
BE
(–1.207)

GB
(–1.081)

GB
(–0.863)

CH
(–1.086)

BE
(–1.317)

GB
(–1.184)

BE
(–1.217)

GB
(–1.302)

CH
(–1.138)

CH
(–1.008)

GB (–1.1)

FI
(–1.345)

PTa

(–1.266)
GB
(–1.265)

PTa

(–1.367)
DEa

(–1.157)
BE
(–1.052)

BE
(–1.144)

GB
(–1.348)

FI
(–1.419)

DEa

(–1.441)
DEa

(–1.449)
PTa

(–1.186)
PTa

(–1.162)
PTa

(–1.297)

DEa

(–1.364)
DEa

(–1.445)
FI
(–1.463)

CH
(–1.473)

BE
(–1.318)

DEa

(–1.17)
DEa

(–1.303)

CH
(–1.594)

CH
(–1.494)

CH
(–1.465)

FI
(–1.503)

FI
(–1.432)

FI
(–1.426)

FI
(–1.477)

NL
(–1.631)

NL
(–1.627)

NL
(–1.721)

NL
(–1.734)

DK
(–1.601)

NL
(–1.594)

DK
(–1.644)

DK
(–1.788)

DK
(–1.845)

NO
(–1.875)

NO
(–1.998)

NL
(–1.683)

DK
(–1.699)

NO
(–1.661)

NO
(–2.154)

NO
(–1.897)

DK
(–2.009)

DK
(–2.015)

NO
(–1.942)

NO
(–1.722)

NL
(–1.688)

SE
(–2.392)

SE
(–2.312)

SE
(–2.311)

SE (–2.31) SE
(–2.196)

SE
(–1.928)

SE
(–2.096)

Country abbreviations listed in Table 2
aCountry/round combinations where the number of noninvariant parameters exceeds 25%. Consequently,
their means must be analyzed with caution
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Table 6 Importance of self-transcendence values: Country rankings across all European Social Survey
(ESS) rounds (The value means estimated by the alignment optimization are in parentheses). (Author’s
own work)

Round 1 Round 2 Round 3 Round 4 Round 5 Round 6 Round 7

CHa

(–0.149)
CHa (0) ESa

(0.113)
ESa

(0.223)
CHa

(0.192)
ESa

(0.318)
SIa (0.267)

ESa

(–0.152)
ESa

(–0.216)
CHa

(0.082)
CHa

(0.144)
ESa

(0.185)
SIa (0.25) ESa

(0.205)

BE
(–0.283)

IE
(–0.255)

BE
(–0.229)

IE (–0.13) SIa (0.024) CHa

(0.127)
CHa

(0.187)

DEa

(–0.37)
BE
(–0.289)

FIa

(–0.404)
BE
(–0.221)

DEa

(–0.081)
DEa

(0.035)
DEa

(0.101)

FIa

(–0.409)
HUa

(–0.391)
DKa

(–0.411)
DKa

(–0.246)
DKa

(–0.258)
FIa

(–0.129)
SE
(–0.064)

DKa

(–0.433)
PLa

(–0.454)
SIa (–0.42) DEa

(–0.247)
BE
(–0.274)

SE
(–0.137)

FIa

(–0.095)

IE
(–0.482)

DEa

(–0.474)
PLa

(–0.444)
SIa

(–0.311)
HUa

(–0.306)
DKa

(–0.185)
DKa

(–0.226)

PLa

(–0.614)
FIa

(–0.474)
GB
(–0.449)

FIa

(–0.355)
SE
(–0.353)

BE
(–0.188)

BE
(–0.243)

SIa (–0.65) DKa

(–0.484)
DEa

(–0.459)
GB
(–0.431)

GB
(–0.393)

GB (–0.2) PLa

(–0.261)

NL
(–0.658)

GB
(–0.488)

IE
(–0.464)

NL
(–0.513)

PLa

(–0.399)
PLa

(–0.206)
GB
(–0.29)

HUa (–0.7) NL (–0.58) NL
(–0.529)

PLa

(–0.537)
NL
(–0.484)

HUa

(–0.276)
HUa

(–0.372)

GB
(–0.737)

SIa

(–0.598)
HUa

(–0.549)
HUa

(–0.609)
FIa

(–0.486)
IE
(–0.284)

IE
(–0.436)

PTa

(–0.824)
NO
(–0.905)

NO
(–0.753)

SE
(–0.698)

NO
(–0.496)

NL
(–0.436)

NO
(–0.502)

SE (–0.99) SE
(–0.917)

PTa

(–0.784)
NO
(–0.782)

IE
(–0.599)

NO
(–0.441)

PTa

(–0.568)

NO
(–0.996)

PTa

(–1.204)
SE
(–0.865)

PTa

(–1.136)
PTa

(–0.976)
PTa

(–0.935)
NL
(–0.592)

Country abbreviations listed in Table 2
aCountry/round combinations where the number of noninvariant parameters exceeds 25%. Consequently,
their means must be analyzed with caution
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Table 7 Importance of self-enhancement values: Country rankings across all European Social Survey
(ESS) (The value means estimated by the alignment optimization are in parentheses). (Author’s own work)

Round 1 Round 2 Round 3 Round 4 Round 5 Round 6 Round 7

SIa

(–0.101)
HUa

(–0.114)
SIa

(–0.025)
SIa (0.085) SIa (0.257) HUa

(0.298)
SIa (0.337)

HUa

(–0.163)
PLa

(–0.186)
PLa

(–0.177)
HUa

(–0.113)
HUa

(0.045)
SIa (0.286) HUa

(0.204)

PLa

(–0.321)
SIa

(–0.209)
HUa

(–0.214)
PLa

(–0.202)
PLa

(–0.067)
PLa (0) PLa

(–0.191)

ES
(–0.344)

PTa

(–0.226)
PTa

(–0.342)
BE (–0.41) IEa

(–0.202)
IEa

(–0.149)
IEa

(–0.218)

PTa

(–0.454)
BE
(–0.562)

BE
(–0.469)

PTa

(–0.42)
PTa

(–0.238)
CHa

(–0.17)
CHa

(–0.273)

IEa

(–0.503)
IEa

(–0.562)
CHa

(–0.548)
IEa

(–0.425)
CHa

(–0.345)
PTa

(–0.22)
BE
(–0.461)

BE
(–0.603)

DEa

(–0.604)
IEa

(–0.563)
CHa

(–0.449)
BE
(–0.538)

BE
(–0.379)

PTa

(–0.503)

DEa

(–0.621)
ES
(–0.609)

DEa

(–0.581)
DEa

(–0.63)
GB
(–0.553)

GB
(–0.48)

DKa

(–0.526)

GB
(–0.669)

GB
(–0.621)

NLa

(–0.655)
NLa

(–0.646)
DEa

(–0.625)
DKa

(–0.517)
NLa

(–0.684)

CHa

(–0.674)
CHa

(–0.667)
GB
(–0.658)

DKa

(–0.697)
NLa

(–0.63)
NLa

(–0.557)
GB
(–0.784)

DKa

(–0.741)
DKa

(–0.734)
ES
(–0.716)

GB
(–0.739)

DKa

(–0.684)
DEa

(–0.589)
DEa

(–0.852)

NLa

(–0.763)
NLa

(–0.79)
DKa

(–0.722)
NOa

(–0.78)
ES
(–0.801)

ES
(–0.777)

NOa

(–0.857)

NOa

(–0.941)
NOa

(–0.838)
NOa

(–0.854)
ES
(–0.787)

NOa

(–0.887)
NOa

(–0.777)
ES
(–0.904)

SE
(–1.012)

SE
(–0.991)

SE
(–1.022)

SE
(–0.933)

FIa

(–0.978)
SE (–0.81) SE

(–1.019)

FIa

(–1.081)
FIa

(–1.094)
FIa

(–1.137)
FIa (–1.18) SE

(–1.085)
FIa

(–1.152)
FIa

(–1.216)

Country abbreviations listed in Table 2
aCountry/round combinations where the number of noninvariant parameters exceeds 25%. Consequently,
their means must be analyzed with caution

K



How to Obtain Comparable Measures for Cross-National Comparisons

Table 8 Importance of openness to change values (without hedonism): Country rankings across all Eu-
ropean Social Survey (ESS) rounds (The value means estimated by the alignment optimization are in
parentheses). (Author’s own work)

Round 1 Round 2 Round 3 Round 4 Round 5 Round 6 Round 7

CHa

(–0.33)
HUa

(–0.364)
SIa

(–0.337)
SIa

(–0.333)
SIa

(–0.147)
SIa

(–0.189)
SIa (0)

SIa

(–0.416)
CHa

(–0.391)
NLa

(–0.43)
IEa

(–0.357)
CHa

(–0.354)
CHa

(–0.231)
CHa

(–0.236)

DKa

(–0.424)
SIa

(–0.517)
CHa (–0.5) CHa

(–0.425)
HUa

(–0.365)
NLa

(–0.342)
DKa

(–0.27)

HUa (–0.5) NLa

(–0.542)
HUa

(–0.507)
NLa

(–0.444)
NLa

(–0.369)
HUa

(–0.436)
DEa

(–0.502)

ESa

(–0.527)
BE
(–0.613)

IEa

(–0.643)
DKa

(–0.567)
DKa

(–0.488)
ESa

(–0.452)
NLa

(–0.505)

BE
(–0.562)

DEa

(–0.683)
DKa

(–0.655)
HUa

(–0.594)
DEa

(–0.525)
IEa

(–0.471)
HUa

(–0.535)

NLa

(–0.566)
FI
(–0.683)

GB
(–0.659)

BE
(–0.648)

FI
(–0.527)

DEa

(–0.483)
FI
(–0.561)

GB
(–0.591)

DKa

(–0.684)
DEa

(–0.671)
GB
(–0.659)

ESa

(–0.533)
BE
(–0.493)

BE
(–0.576)

FI
(–0.598)

IEa (–0.72) BE
(–0.674)

DEa

(–0.662)
IEa (–0.56) DKa

(–0.499)
IEa (–0.59)

IEa (–0.62) GB
(–0.725)

ESa

(–0.688)
ESa

(–0.674)
GB
(–0.662)

SEa

(–0.52)
SEa (–0.6)

DEa

(–0.633)
ESa

(–0.772)
FI
(–0.709)

FI (–0.71) BE
(–0.691)

GB
(–0.534)

ESa

(–0.628)

PLa

(–0.752)
PLa

(–0.774)
PLa

(–0.778)
SEa

(–0.791)
PLa

(–0.754)
FI
(–0.556)

GB
(–0.678)

SEa

(–1.017)
SEa

(–0.961)
SEa

(–0.94)
PLa

(–0.804)
SEa

(–0.82)
PLa

(–0.667)
NOa

(–0.753)

NOa

(–1.021)
NOa

(–0.996)
NOa

(–0.991)
NOa

(–0.879)
NOa

(–0.872)
NOa

(–0.73)
PLa

(–0.84)

PTa

(–1.027)
PTa

(–1.511)
PTa

(–1.198)
PTa

(–1.23)
PTa

(–1.011)
PTa

(–1.016)
PTa

(–0.921)

Country abbreviations listed in Table 2
aCountry/round combinations where the number of noninvariant parameters exceeds 25%. Consequently,
their means must be analyzed with caution
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Abstract This article presents a review of empirical research exploring cross-na-
tional differences in the correlates of subjective well-being (SWB). I start by giving
an overview of the concept of SWB across psychological, sociological, and eco-
nomic literature. Measures of SWB have good cross-cultural validity, yet there is
currently little consensus regarding the cultural universality of the definition of
happiness. An overview of existing empirical literature points toward robust cross-
national differences in mean levels of SWB that are associated with national differ-
ences in wealth and other socioeconomic, political, and cultural factors. The degree
to which individual-level variables are associated with SWB is also subject to cross-
national variations. Many individuals’ characteristics contribute to happiness to the
extent that they are beneficial, socially desirable, and aspired to in a particular socio-
cultural context. These results are discussed in light of two theoretical approaches
(institutional and fit hypotheses). Directions for future research are proposed.

Keywords Life satisfaction · Cross-national comparitive research · Subjective
well-being · Culture · Person-culture fit

Internationale Unterschiede in den Einflussfaktoren auf das Glück:
Übersicht über die empirische Literatur

Zusammenfassung Dieser Artikel stellt eine Übersicht der empirischen Forschung
über internationale Unterschiede in den Korrelaten des subjektiven Wohlbefindens
(SWB) dar. Zuerst wird eine Übersicht der Konzeptualisierung und Operationalisie-
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rung des Konzepts SWB in der psychologischen, soziologischen und ökonomischen
Literatur gegeben. Obwohl es in der Glücksforschung keine Übereinstimmung über
die interkulturelle Universalität der Definition von Glück gibt, ergaben die Messin-
strumente von SWB eine gute interkulturelle Validität. Ein Überblick empirischer
Studien zeigt robuste internationale Unterschiede in den Durchschnittswerten von
SWB, die mit nationalen Unterschieden im Wohlstand und anderen sozioökonomi-
schen, politischen und kulturellen Faktoren zusammenhängen. Der Zusammenhang
zwischen Glück und individuellen Merkmalen unterliegt ebenfalls internationalen
Unterschieden. Individuelle Faktoren tragen zum höheren SWB insofern bei, als
sie in einem bestimmten soziokulturellen Kontext sozial erwünscht und angestrebt
sind. Die Ergebnisse werden im Licht von 2 theoretischen Ansätzen (institutionelle
Hypothese und Person-Umwelt-Passungstheorie) diskutiert. Es werden Vorschläge
für zukünftige Forschung gemacht.

Schlüsselwörter Lebenszufriedenheit · International-vergleichende Forschung ·
Subjektives Wohlbefinden · Kultur · Person-Umwelt-Passung

1 Introduction

The question of the nature and causes of human happiness has been a source of major
interest in philosophy since antiquity, with different schools of thought offering
different answers (McMahon 2006). In contrast to philosophy, it is only since the
middle of the twentieth century that social scientists have discovered this research
field. Since then, research on happiness, or subjective well-being (SWB), as this
concept is often referred to in the social sciences, has been very fruitful, and attracted
scholars from diverse disciplines, including psychology, sociology, and economics,
who have published more than 80,000 articles on that topic in total over the last
30 years (according to the Web of Science).

Most of this work has been dedicated to revealing factors that contribute to
a higher vs. a lower SWB. Some studies have focused on individual characteristics,
such as personality traits, values, and beliefs or life circumstances. Others explored
contextual or country-level predictors, such as cross-national differences in social
policies, socioeconomic conditions and culture. Finally, a third group of studies
combined the investigation of individual- and country-level factors exploring how
they come together to affect individuals’ happiness. Studies exploring individual-
level predictors probably represent the largest portion of the literature and have been
the target of several review papers in psychology (Diener et al. 1999; Lyubomirsky
et al., 2005a, b). Studies exploring national-level predictors have been the major
focus of sociological and economic literature on SWB and have also been reviewed
before (Di Tella et al. 2003; Frey and Stutzer 2005). Yet, there have been no reviews
of the third stream of empirical research, the one that combines the examination
of individual- and country-level predictors of SWB. Therefore, the present review
focuses on this third group of studies. Nevertheless, to put these studies into context,
I also include an overview of empirical studies that examined individual- and coun-
try-level predictors independently of each other. I will start by discussing existing
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conceptualizations, definitions, and measurements of the concept of SWB, including
the question of its cross-cultural validity (see also Cieciuch et al. 2019). I will then
proceed to present an overview of empirical findings pertaining to individual- and
country-level predictors, as well as their joint effects on SWB. Finally, I will discuss
the results in the light of existing theories and outline directions for future research.

2 The Concept of Subjective Well-being

Probably due to the interdisciplinary nature of SWB research (it is an active area
of research across diverse disciplines, mainly including psychology, sociology, and
economics), there are currently dozens of concepts that are studied under the um-
brella term of subjective well-being: life satisfaction, avowed happiness (Wilson
1967), subjective happiness (Lyubomirsky and Lepper 1999), authentic happiness
(Seligman 2002), affect balance (Bradburn 1969), experienced utility, and objective
happiness (Kahneman 2000), to name but a few.

Even though research on SWB is largely interdisciplinary in nature, it has long
been dominated by psychologists. This is not surprising, as SWB is an individual-
level concept that deals with differences in individuals’ subjective perception and
evaluation of reality; and the way people see reality is the core business of psychol-
ogy, a science of the human mind. In contrast, despite the rising level of interest in
the concept of happiness in sociology and economics, it is still rarely discussed in
the respective textbooks and journals (Veenhoven 2008). This relative lack of inter-
est has been explained by these disciplines’ main interest in understanding societal
problems rooted in objective reality or conditions, rather than understanding how
people feel about reality and about their conditions, and why (Veenhoven 2008).
Accordingly, the most elaborate conceptualization of happiness stems from psycho-
logical literature and will be the focus in the present review. At the same time,
as I explore an interplay of individual and contextual (country-level) predictors of
happiness, and the latter have been almost exclusively the focus of sociology and
economics (with the exception of cross-cultural research), I will provide an overview
of how happiness is conceptualized in these disciplines as well.

2.1 The Concept of SWB in Psychology

The most widely accepted conceptualization of SWB in psychology was proposed
in the 1980s by Ed Diener, who also coined this term. SWB was defined as “a gen-
eral area of scientific interest, rather than a single specific construct” (Diener et al.
1999, p. 277), with life satisfaction and affect representing the most widely stud-
ied concepts within the field of subjective well-being. Life satisfaction represents
a cognitive aspect of SWB; it refers to individuals’ evaluation of how close their
life is to what constitutes an ideal life in their view. Affect represents the emotional
component of SWB. It is typically operationalized as frequency and intensity of
positive and negative emotions experienced during the last several weeks (Diener
1984; Kahneman and Deaton 2010).
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Both the cognitive and affective components of SWB are subjective and depend
on individuals’ personal evaluation and judgment. Also, they are both hedonic, rather
than eudaimonic, in nature. Current psychological literature on well-being distin-
guishes between its hedonic and eudaimonic components (Ryan and Deci 2001).
Eudaimonic well-being is grounded in the philosophy of Aristotle, who suggested
that a life of virtue and realization of one’s potential constitutes true happiness
(eudaimonia). The Aristotelian conception of happiness has been further developed
by humanistic and positive psychologists (Ryff 1989; Seligman 2002). Instruments
measuring eudaimonic well-being typically include such concepts as meaning and
purpose, personal growth and development, rather than mere satisfaction. For exam-
ple, Ryff (1989) considers happiness (psychological well-being) as consisting of six
dimensions: autonomy, personal growth, mastery, positive relatedness, life purpose,
and self-acceptance.

In contrast, hedonic—both cognitive and affective—well-being emphasizes indi-
viduals’ global evaluation and feeling regarding their lives. SWB is retrospective
in nature, meaning that measures of life satisfaction or affect represent memory-
based reports. Although such retrospective reports of happiness do not completely
overlap with moment-to-moment happiness (e.g., measures of happiness collected
during different activities and times of the day) (Fredrickson 2000; Redelmeier and
Kahneman 1996), they are important as they often represent the basis of individuals’
decision making. For example, it is the retrospective, stored-in-memory judgment
of happiness one experienced in a particular restaurant that is likely to affect one’s
decision to visit this restaurant again (Stavrova 2014).

2.2 The Concept of SWB in Sociology and Economics

Sociological research has started showing an interest in the studies of happiness
since the 1980s. Similar to psychology, a variety of terms referring to happiness
have been used by sociologists as well. While some of these terms overlap with the
ones used by psychologists, others are new and denote the particularities of the use
of the concept in sociology in general. For example, while the term “happiness”
and “subjective well-being” are used by both psychologists and sociologists as an
umbrella term, sociologists see it as a synonym of “quality of life” and “individual
and social welfare” (Veenhoven 2012). Regardless of these differences, the defini-
tion of happiness adopted in sociology is quite similar to the psychological one:
happiness is defined in sociology as “the degree to which an individual judges the
overall quality of his/her own life-as a whole favorably” (Veenhoven 1984). Yet, in
contrast to psychologists, who differentiate between the cognitive and the affective
components, sociologists see life satisfaction and happiness as a combination of
a “cognitive comparison with standards of the good life (contentment) and affective
information from how one feels most of the time (hedonic level of affect)” (Veen-
hoven 2008). In a tradition of social constructionist theories (Berger and Luckman
1966), sociologists share a constructionist view of happiness, assuming that happi-
ness represents individuals’ construction of reality, which is largely determined by
comparative thinking: people are happy as long as their life meets their expectations
and is not worse than a neighbor’s life (Veenhoven 2008). As the main measurement
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instrument, sociological research typically uses a single happiness item that directly
asks individuals how happy they are with their lives as a whole.

Interestingly, this very measure of happiness is also quite often used in economics
(Frey and Stutzer 2002a; 2005). The concept itself is however considered in a quite
different light. In contrast to the social constructionist view shared by sociologists
(and psychologists, although they would not call it that), economists use happi-
ness as a tool to measure the desirability of objective reality, or in other words,
for economists, happiness represents a measure of utility (Frey and Stutzer 2014).
Economists’ interest in happiness is just a result of their attempts to find the best
operationalization of the utility that individuals derive from using different products,
institutional or social policy changes (Di Tella et al. 2003; Di Tella and MacCulloch
2006; Frey and Stutzer 2002a, b).

2.3 SWB Measurement

A variety of reliable and valid instruments have been designed to assess SWB
and its different components. One of the most widely known instruments used
to measure life satisfaction in psychology and sociology is the Satisfaction With
Life Scale (Diener et al. 1985). It consists of five items and has a high degree of
reliability and external validity (Pavot and Diener 1993). It shows a high level of
self-informant consistency (Schneider and Schimmack 2010) and converges with
objective measures of satisfaction (e.g. smiling behavior, use of negative emotion
words in texts) (Liu et al. 2015; Settanni and Marengo 2015). It has also been shown
to have high temporal stability (0.54 within 4 years; Diener et al. 2013), showing
that—in contrast to what some studies have suggested (Schwarz 1990, but see Yap
et al. 2016)—satisfaction with life is not a momentary assessment that is potentially
subject to framing, item order, or weather effects (Diener et al. 2013; Pavot and
Diener 2008).

Most large-scale cross-national studies typically rely on a single-item scale of
life satisfaction, asking participants to indicate how satisfied they are with their
lives overall (a 10-point Likert scale is usually used). This single-item measure of
life satisfaction has been shown to strongly correlate with the Satisfaction With Life
Scale and to have good external validity as well (Cheung and Lucas 2014; Jovanović
2016). Due to its brief form and ease of use, it has been included in many large-scale
cross-national surveys. As a result, most cross-national findings on life satisfaction
so far are based on the data using this measure.

Regarding the affective component of SWB, a number of measures have been
developed as well, with Bradburn’s Affect Balance scale (Bradburn 1969) and Pos-
itive and Negative Affect Schedule (PANAS; Watson et al. 1988) being the scales
used most often. These measures assess the frequency of experiencing a series of
positive and negative emotions over the past 4 weeks.

Cognitive (life satisfaction) and affective measures of SWB show moderate to
strong correlations with each other (Diener et al. 1999), but do demonstrate distinct
patterns of correlations with other constructs. For example, while higher income
is positively related to life satisfaction, it does not predict more positive emotions
(Kahneman and Deaton 2010). On the other hand, fulfillment of psychological needs,
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such as social affiliation, respect, and autonomy, is a stronger predictor of affect than
it is of life satisfaction (Diener et al. 2010).

Importantly, existing SWB measures show a good level of cross-cultural validity.
For example, a couple of studies showed that instruments developed to measure
SWB in the West show acceptable levels of reliability, convergent and discriminant
validity in other cultural contexts (Whisman and Judd 2016; see also Cieciuch et
al. 2019). For example, the Satisfaction with Life Scale, which was developed for
use in American samples, showed the same factor structure in samples of Serbian
adolescents (Jovanović 2016), elderly Mexican people (López-Ortega et al. 2016),
Korean elementary school children (Lim 2015), as well as adolescents and young
adults in Portugal (Silva et al. 2015) and Italy (Di Fabio and Gori 2016). Also,
reports of life satisfaction converge with more objective validity indicators, such as
reports of positive vs. negative events, not only in American but in other cultures as
well (Balatsky and Diener 1993).

Somewhat less consensus exists with respect to the extent of cross-cultural differ-
ences in folks theories of happiness, that is, lay beliefs about the nature and sources
of happiness. On the one hand, a stream of literature in cross-cultural psychology
tends to emphasize cross-cultural differences in lay (and even in dictionary, Oishi
et al. 2013) definitions of happiness (Uchida and Kitayama 2009). These studies
showed that North American vs. East Asian and East European participants think
about happiness differently, with the former seeing it exclusively positively, and the
later having a more ambivalent attitude towards happiness, including its negative as-
pects, such as the fact that it does not last long and may even cause envy on the part
of others (Joshanloo et al. 2014). At the same time, cross-cultural commonalities in
lay beliefs about happiness have been shown as well. For example, a recent explo-
ration of lay definitions of happiness showed a certain degree of similarity, with an
emphasis on inner harmony being considered central to happiness across the twelve
countries studied, including the U.S., India, as well as some Eastern European and
Latin American countries (Delle Fave et al. 2016).

While cognitive and affective components of SWB might be equally important,
disciplines differ in what component they mostly focus on, with psychological re-
search being interested in both, while studies conducted in sociology and economics
are mostly restricted to life satisfaction or overall happiness (forgoing the distinc-
tion between cognitive and affective components altogether). As a result, most large-
scale cross-national datasets include a measure of life satisfaction (“Taking all things
together, how satisfied you are with your life these days?”) and overall happiness
(“Taking all things together, would you say you are very happy, quite happy, not
very happy, not at all happy?”), but no measures of affective well-being, and most
findings on cross-cultural variability in mean levels and correlates of SWB, are
restricted to life satisfaction and overall happiness.

3 Individual Predictors of SWB

At the individual level, personality has been shown to be one of the strongest predic-
tors of happiness (Lyubomirsky, Sheldon and Schkade 2005). In fact, differences in
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stable individual dispositions are assumed to account for about half of the variance
in SWB (Lyubomirsky et al., 2005b). Among the Big Five personality traits, neuroti-
cism has been shown to be the strongest negative predictor of life satisfaction (Steel
et al. 2008). Neurotic individuals are moody, experience frequent mood swings, get
upset and stressed out easily, and respond to negative stimuli with greater anxiety.
It comes as no surprise that neurotic individuals tend to report lower levels of life
satisfaction and happiness.

Besides neuroticism, extraversion and conscientiousness typically show an inde-
pendent positive association with SWB (Hayes and Joseph 2003; Lucas et al. 2000;
Steel et al. 2008; Suldo et al. 2015). Extraverted individuals feel comfortable being
around other people, start conversations easily, and like social attention; they are
talkative and easy going. As a result, extraverted individuals are more likely to de-
velop a sense of belonging, have more friends and acquaintances, are more likely to
report high-quality relationships with others, less likely to feel lonely and socially
excluded—all these attributes being important components of a happy life (Diener
and Ryan 2009). In addition, social perception studies show that extraverted indi-
viduals are also perceived as being more likeable and preferred as communication
partners and friends (Feiler and Kleinbaum 2015). What we see here is that higher
levels of extraversion make one’s social life easier and satisfy one’s need to belong
(Baumeister and Leary 1995), thus, representing an important factor contributing to
happiness.

Conscientious individuals like order, pay attention to details, follow schedules and
plans, are dutiful and responsible. Given that all these characteristics facilitate goal
achievement and success, conscientious individuals report higher SWB than their
less conscientious counterparts do (Hayes and Joseph 2003; Suldo et al. 2015). Other
dispositional traits reflecting one’s strength of will, such as the trait of self-control,
as well as one’s perception of control over one’s life, show consistent positive
associations with SWB as well (Hofmann et al. 2014; Lachman and Agrigoroaei
2010). Importantly, even though early research has almost unanimously assumed
that differences in these basic personality traits result in different levels of SWB
(Diener et al. 2003), more recent studies have shown that SWB can also affect
personality development (Specht et al. 2013). Using the longitudinal data from
Germany (German Socio-Economic Panel Study), Specht and colleagues (2013)
showed that individuals with a higher (vs. lower) baseline level of life satisfaction
were more likely to become more conscientious and less neurotic over time.

Finally, individuals’ feelings and beliefs regarding the “self” represent another
factor influencing well-being. Specifically, higher levels of self-esteem are positively
associated with life satisfaction (Cheng and Furnham 2003). Individuals with high
self-esteem are less likely to experience stressful life events (Orth and Luciano 2015)
and are more likely to be liked and respected by others (Reitz et al. 2016).

Individual differences in goals, values, and beliefs are associated with SWB as
well. The importance of goal attainment has been acknowledged in psychology since
Maslow’s pyramid of needs (Maslow 1943). Goals have also been seen as a crucial
component of happiness in sociological theories. For example, the Social Production
Function Theory (Ormel et al. 1999) postulates that people’s SWB is contingent on
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achieving five universal goals (stimulation, comfort, status, behavioral confirmation,
and affection).

Conversely, another stream of literature suggested that it does not matter much
whether or not goals are attained, but rather it is the type of goals people pursue
that is crucial for SWB. For example, pursuing avoidance goals (e.g. not failing
an exam) is associated with lower SWB, while endorsing approach goals (e.g.
getting a great grade in an exam) is related to higher SWB (Elliot et al. 1997).
Pursuing materialistic goals was shown to lead to a lower SWB (Kasser and Ryan
1993), and pursuing goals emanating from intrinsic rather than extrinsic motivations
is related to an increased SWB (Sheldon and Kasser 1998). Research into values
and SWB has also backed up the importance of the self-determination view (Ryan
and Deci 2001). Specifically, it has been shown that self-direction, stimulation, and
achievement values are positively related to positive emotions, whereas security,
conformity, and tradition values are negatively associated with positive emotions
(Sagiv and Schwartz 2000).

Finally, beliefs about the world have also been shown to affect happiness. For
example, individuals who believe in a just world are more likely to report higher life
satisfaction and more frequent positive affect than their counterparts with a lower
level of belief in a just world (Correia et al. 2009; Lucas et al. 2013). Furthermore,
conservative political ideology (Napier and Jost 2008), sexist ideology (Hammond
and Sibley 2011), religious beliefs (Diener et al. 2011), and interpersonal trust
(Tokuda et al. 2010) are also often cited as sources of life satisfaction. However,
as most of these studies are based on correlational data, it remains unclear whether
holding certain types of beliefs makes one happier and more satisfied, or whether
happy and satisfied people are more likely to endorse certain types of beliefs.

Sociodemographic factors, life circumstances and events have been shown to
explain individual differences in happiness as well. The findings indicate that having
a job (Carroll 2007), earning good money (Luhmann et al. 2011), as well as being
married or having a long-term partner (Kim and MacKenry 2002) are all positive
predictors of SWB. In contrast, unemployment, divorce, widowhood, and poverty
contribute to a lower SWB (Lucas et al. 2004; Williams and Dunne-Bryant 2006).
However, these effects are probably bidirectional such that life satisfaction can
“predispose” individuals to certain life events. For example, prospective studies
have shown higher levels of baseline life satisfaction to be associated with higher
chances of marriage and lower risks of divorce and unemployment (Luhmann et al.
2013). It should be noted that the explanatory power of sociodemographic factors is
very small compared to that of the Big Five and other personality traits. According
to Lyubomirsky et al. (2005b), while personality accounts for about 50% of variance
in SWB, individual differences in sociodemographics only explain about 10%.

At a theoretical level, the relative importance of personality predictors provides
support to the so-called top-down theories of happiness, according to which indi-
viduals’ stable predispositions with a large genetic component shape individuals’
happiness level. This view has also been expressed in the set-point theories of hap-
piness (Headey and Wearing 1992). According to these theories, individuals have
a genetically determined default level of happiness. Different life circumstances
and behaviors may change it in the short run, reducing or increasing individuals’
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happiness that will however ultimately return to its set point. These theories have
been supported by a strong temporal stability that happiness measures are known to
possess, as well as by surveys of twins. For example, one highly cited twin study
supported the set-point assertion but showed that happiness levels in monozygotic
twins correlate at 0.40, and in dizygotic twins at just 0.08 (Lykken and Tellegen
1996). Similarly, long-term panel studies have shown the test–retest correlation of
life satisfaction to reach high values (around 0.50) across decades (Schimmack and
Oishi 2005).

In contrast, the bottom-up theories assume that happiness is a result of being
in a beneficial vs. threatening environment or experiencing positive as opposed to
negative events. In other words, “a happy individual is happy precisely because he
or she experiences many happy moments” (Brief et al. 1993). Consistent with this
idea, large-scale panel studies have shown happiness to be subject to major life
events (Lucas 2007), thereby questioning the postulates of the set-point theory. Not
all events are capable of affecting individuals’ default level of happiness, though:
while periods of unemployment were shown to leave long-term “scarring” effects,
the happiness brought about by getting married was short-lived (Lucas 2007; Lucas
et al. 2004).

While many life events lie outside individuals’ control and responsibility, there
are ways in which, researchers believe, people can still shape their own happiness.
Specifically, individuals can change their SWB through “effortful activities”. Indeed,
individual differences in everyday behavior are assumed to account for about 40%
of variance in SWB (Lyubomirsky et al. 2005b). What are the activities that promote
happiness?

One of these activities is prosocial behavior. The idea that prosociality is an
important source of happiness harkens back to ancient philosophy, with Aristotle
and Plato believing that a life of virtue is the only possible route to happiness.
Recent psychological and sociological research has provided support for this idea
from Antiquity, showing that altruistic behavior, volunteering and charity donations
are associated with increased life satisfaction (Aknin et al. 2013; Dunn et al. 2008;
Schwartz et al. 2003; Stavrova et al. 2013b). Importantly, the benefits of altruism
were supported in experimental research as well. For example, Aknin et al. (2013)
provided their participants with a small sum of money and instructed half of them
to spend it on themselves and the other half to spend it on others. By the end of the
day, the members of the latter group (prosocial spending) reported higher happiness
levels than those in the former group (selfish spending).

Not only prosocial, but also merely social activities have been recognized as
a source of SWB. Experience sampling studies (in these studies, participants are
signaled with a smartphone application several times per day within a certain fixed
time period, such as a week, and asked to fill in a small survey about their current
experiences, thoughts, and feelings; this method makes it possible to study individu-
als’ daily experiences without relying on their memory) have shown that individuals
report the lowest positive affect when they are alone. In fact, people are happier
when they are with their clients and bosses than just alone (Kahneman 2000). Dif-
ferent measures of social engagement, the presence of friends and a romantic partner
were all associated with higher levels of SWB (Lucas and Dyrenforth 2006).
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Finally, recent studies suggest that genetic and environmental factors (life circum-
stances, life events, the activities one chooses to engage in) are not independent of
each other (Plomin 1994). For example, in a theory of person–situation transactions,
individuals self-select into certain environments based on their personality predispo-
sitions (Caspi et al. 1989). To give an example, neurotic individuals are more likely
to withdraw from social events, thus, further exacerbating their unhappiness. As
a result, individuals’ life outcomes (including happiness) represent a joint product
of both genetic predispositions (e.g. personality) and environmental factors. This
enables characteristics of one’s national context to be recognized as being partic-
ularly important “environmental” factors. The following section explores existing
findings on country-level predictors of SWB.

4 Country-level Predictors of SWB

Countries show substantial differences in average SWB levels. For example, anal-
yses combining individual- and country-level predictors suggest that regional and
national differences explain large amounts of variation in individuals’ life satisfac-
tion (Bonini 2008). Also, national SWB scores show a surprisingly high level of
temporal stability. For example, in a 30-year period, the Japanese level of life satis-
faction did not substantially deviate from a 6 on a 10-point scale, whereas that of the
Danes fluctuated around an 8 (Veenhoven 1993). Which country-level characteristics
explain differences in national levels of SWB?

Multiple studies converge on differences in national wealth as one of the most
important country-level variables related to life satisfaction (Diener et al. 2003).
Correlations between gross domestic product (GDP) and the national level of life
satisfaction are typically in the range of 0.50–0.60, with individuals living in wealth-
ier countries reporting higher life satisfaction compared to individuals in poorer ones
(Di Tella et al. 2003). Interestingly, the associations between wealth and life sat-
isfaction at the individual level are substantially smaller: individuals’ wealth (e.g.
personal income) correlates with their life satisfaction at approximately 0.10. One
explanation of why wealth seems so important at the country level is that wealthy
nations typically score higher on a wide range of other characteristics that have
been shown to have beneficial consequences for their citizens’ SWB as well: politi-
cal freedom, civil rights, good governance, low crime rates and low social inequality
(Dorn et al. 2007; Oishi et al. 2011; Ott 2011). Although there have been attempts
to disentangle the effects of these different factors, they have been largely unsuc-
cessful due to strong intercorrelations between the predictors and a small number of
countries available for the analyses (Diener et al. 2003).

Besides socioeconomic and political differences, cultural dimensions have been
shown to explain country-level differences in SWB as well. Among them, indi-
vidualism vs. collectivism and uncertainty avoidance showed the most consistent
associations with SWB. Individualism (vs. collectivism) represents one of the most
widely studied and recognized dimensions of culture (Hofstede 2001; Markus and
Kitayama 1991; Triandis 1995). Individualistic cultures are characterized by an
emphasis on individuals’ (vs. groups’) needs and values, values of autonomy, and
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independence, whereas collectivistic cultures are defined by prioritizing groups’ val-
ues and well-being over those of individuals, security, and interdependence values
and a stronger differentiation between in-groups and out-groups. People in collec-
tivistic cultures tend toward an interdependent self-concept, defining themselves
primarily as members of social groups. Individualism vs. collectivism, as well as
many other dimensions of culture, have been quantified. That is, nearly a hundred
national cultures have been assigned an individualism-collectivism score (as well
as scores on other cultural dimensions such as uncertainty avoidance), which repre-
sents nationally aggregated individuals’ responses to items yielding their preferred
values, norms, attitudes, and behaviors. This has allowed researchers to explore the
potential associations between cultural dimensions and SWB. As a result of this
exploration, residents of individualistic countries were shown to score higher on life
satisfaction and positive affect than residents of collectivistic countries did (Diener
and Suh 2000; Hofstede 2001). Although this effect can be partly explained by the
fact that individualistic cultures tend to be wealthier, it is consistent with different
psychological perspectives highlighting the importance of freedom of choice and
autonomy for well-being (e.g. the Self-Determination Theory; Deci and Ryan 2000;
Ryan and Deci 2000).

The cultural dimension of uncertainty avoidance describes cultural differences
in the tolerance of uncertainty and ambiguity (Hofstede 2001). While people in
general show an aversion towards uncertainty, this is particularly so in cultures
characterized by higher levels of uncertainty avoidance. Individuals in cultures with
higher scores in uncertainty avoidance are particularly uncomfortable with uncertain
and ambiguous situations, and rely on strict rules and regulations as a way of coping
with uncertainty. In contrast, cultures with low scores on uncertainty avoidance show
greater tolerance toward uncertainty; they perceive changeable environments and an
uncertain future not as a threat but as an opportunity. Given that uncertainty is
inherent to virtually any aspect of our lives, residents of cultures high in uncertainty
avoidance tend toward lower SWB scores than cultures that are more tolerant of
uncertainty (Hofstede 2001).

It is noteworthy that even though these studies examined the effect of culture as
a macro-level characteristic, it is less clear whether the mechanism of these effects
operates at a macro- or a micro- (i. e. individual) level. In fact, being part of an
individualistic culture can strengthen an individual’s SWB either because he/she is
then more likely to hold an individualistic orientation him/herself or because liv-
ing in an individualistic culture gives one more autonomy from others. Similarly,
a country’s level of uncertainty avoidance might be negatively associated with its
citizens’ happiness, either because the citizens are then more likely to be uncom-
fortable with uncertainty themselves or because being surrounded by individuals
who are intolerant of uncertainty makes one’s life stressful regardless of one’s own
uncertainty orientation. Examining the effects of these cultural orientations at both
individual and country level would foster our understanding of these processes.

Even though no studies have undertaken this endeavor with respect to the di-
mensions of culture discussed above, several studies have attempted to differentiate
between the effects of the same constructs measured at individual and country level
in other areas. For example, it has been shown that more trusting individuals report
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higher levels of life satisfaction than their less trusting counterparts, and that resi-
dents of more trusting cultures score higher on life satisfaction than residents of less
trusting cultures do (Tokuda et al. 2010). Importantly, the effects at the individual
and the country level were independent of each other: individuals living in countries
with a high level of social trust are happier than individuals living in countries with
a lower level, regardless of their personal trust score (Tokuda et al. 2010). Similarly,
individual, national, and regional levels of neuroticism were shown to be robust
negative predictors of SWB (Rentfrow et al. 2008; Steel and Ones 2002). For ex-
ample, Steel and Ones (2002) demonstrated a strong negative association between
neuroticism and life satisfaction aggregated at the country level. This negative re-
lationship was replicated at the state level in the U.S., such that states with a high
aggregated neuroticism score tend toward a lower SWB than states with a lower
level (Rentfrow et al. 2009). Most recently, multilevel analyses of individual neu-
roticism and regional neuroticism in Germany showed that living in a state that was
neurotic was negatively related to life satisfaction, regardless of individuals’ own
neuroticism score (Stavrova 2015a). Regardless of how neurotic a person is, being
surrounded by neurotic individuals (that is, living in a region with a high level of
neuroticism) has a detrimental effect on one’s happiness.

At the same time, some individuals’ characteristics seem to affect SWB only
when aggregated at the macro-level. For example, a series of studies have shown
that an average level of education in cities was positively related to a city-average
SWB, whereas the association between education and happiness at the individual
level was negligible (Florida et al. 2013). Similarly, national IQ was shown to
positively predict the happiness of nations, whereas between-individual differences
in intelligence are not a robust predictor of individuals’ SWB (Veenhoven and Choi
2012). Taken together, these results suggest that some individual characteristics do
not affect SWB directly, but only when aggregated at a higher level (city, region,
country), probably via shaping societal living conditions and cultural climates.

Finally, according to a number of psychological perspectives, country-level dif-
ferences in SWB might be explained by cultural differences in self-enhancement and
the cultural importance of happiness. One of the most robust findings in cross-cul-
tural psychology is the variation in self-serving and self-enhancement motives and
tendencies, with individualistic cultures showing stronger self-enhancement than col-
lectivistic ones (Heine and Hamamura 2007). Multiple psychological studies have
shown that people in individualistic cultures tend to consider themselves as scor-
ing higher on a range of positive traits and as having better future prospects than
most other people (Dunning et al. 2004; Weinstein 1980). Such self-serving biases
have been shown to be less common in collectivistic cultures, suggesting that cross-
cultural differences in the mean level of SWB might be at least partly a result of
a stronger self-enhancement tendency in individualistic (vs. collectivistic) nations.

Supporting this conclusion, several studies demonstrated that self-enhancement
tendencies affect autobiographical memory (Ross and Qi 2010; Ross and Wilson
2002). Study participants in individualistic cultures tended to remember events that
made them proud of themselves as being subjectively more recent than events that
made them feel ashamed, while no difference was observed in East Asian partici-
pants (Ross and Wilson 2002). Following up on this finding, another study compared
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measures of happiness in U.S. and East Asian individuals that were either retrospec-
tive (“How satisfied were you with your life this week?”) vs. immediate (“How
satisfied were you with your life today?”), but averaged over seven days. The usual
differences in life satisfaction between East and West emerged when retrospective
but not immediate measures were used. In other words, when asked to report their
satisfaction within the last week from memory, U.S. Americans were more satis-
fied than East Asians, although daily reports revealed no differences, suggesting
that cross-cultural differences in mean levels of life satisfaction might be partly ex-
plained by cultural differences in self-enhancement and autobiographical memory
biases (Oishi 2002). Hence, although cross-national differences in mean levels of
SWB are large, temporally stable, and show consistent correlations with countries’
socioeconomic, political and cultural characteristics, it remains to be explored to
what extent these differences are “true” or just reflect cultural differences in in-
depth psychological processes, such as memory biases.

5 A Joint Examination of Individual- and Country-level Predictors of
SWB

Countries might not only differ in mean levels of SWB, but also in its correlates.
Are sources of happiness culturally universal, or do they vary across countries? And
are there any systematic patterns in these variations?

In contrast to sociological research tradition, psychological research often tends
to assume universality in its theory and findings (Oishi et al. 2009). This tendency
is evident in the recently criticized propensity of psychological researchers to draw
conclusions about human nature from data obtained from WEIRD (Western, Edu-
cated, Industrialized, Rich, Democratic) samples (Henrich et al. 2010), as well as in
theories of universal human needs and motivation. For example, Maslow advanced
the idea of universal needs as far back as in the 1940s—needs inherent to human
nature (Maslow 1943). Striving for universality can be observed in later theoretical
work as well. For example, Ryff’s psychological model of well-being postulates the
existence of six universal needs (autonomy, growth, relationships, purpose in life,
environmental mastery, and self-acceptance), the fulfillment of which leads to well-
being (Ryff 1989), whereas Deci and Ryans’ self-determination theory advances the
existence of three such universal needs (autonomy, competence, relatedness) (Deci
and Ryan 2000).

While intuitively appealing, such a universalistic approach has been only partially
supported by empirical research. Even though positive relationships, self-esteem
and other presumably universal sources of SWB typically show positive associa-
tions with life satisfaction across cultures, the magnitude of such associations often
differs (Diener and Diener 1995). Although substantial efforts have been directed
at uncovering systematic patterns in these variations, theory building has lagged
behind. I give below an overview of empirical findings and theoretical approaches
aimed at explaining cross-national variations in correlates of SWB in sociology,
economics, and psychology.
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Using the search terms “happiness or life satisfaction or subjective well-being”
and “cross-national or cross-cultural” resulted in 1519 articles in academic journals
in PsychINFO, PsychARTICLES, EconLIT and an additional 470 in Sociological
Abstracts. A brief look at the listed articles showed that most of them do not ex-
plore cross-national variability in individual-level associations, but rather explore
either predictors of SWB at the individual level or national differences in the mean
level of SWB. Therefore, the search was refined by adding the term “multilevel”
(as exploring cross-level interactions typically requires a multilevel analysis). This
modification resulted in 54 articles in academic journals in PsychINFO, PsychAR-
TICLES, EconLIT and an additional 12 in Sociological Abstracts. For this review,
I selected empirical papers that explicitly indicated having explored both individ-
ual- and country-level predictors of SWB in the abstract. Further relevant empirical
papers were detected via studying the literature cited in these articles as well as
the literature that cited them. Finally, a number of relevant empirical papers—that
were not detected using the search terms described above but that I was familiar with
through my work—were considered as well. The list of reviewed papers is presented
in the Appendix (Table 1). While this search strategy does not render the present
review comprehensive, it nonetheless makes it possible to detect major theoretical
and empirical trends in the literature.

An examination of the empirical work showed that most of the existing empirical
results can be categorized as adopting one of two approaches: I describe the first
one as the “institutional hypothesis”, while the second one is typically referred to in
the literature as the “fit hypothesis”.

5.1 The Institutional Hypothesis

The theoretical reasoning behind most sociological and economic research explor-
ing cross-national variability in correlates of SWB can be summarized as follows:
individuals’ characteristics contribute to happiness to the extent that macro-level
conditions are favorable to individuals with these characteristics—what I refer to
as the “institutional hypothesis”. Below, I summarize research findings supporting
(and refuting) the institutional hypotheses across different domains, including em-
ployment, family life, and health.

5.1.1 Employment

The adverse consequences of job loss for happiness and life satisfaction have been
largely acknowledged in the literature (Carroll 2007). Cross-national studies in soci-
ology and economics additionally explored whether labor market policies, including
unemployment benefits and employment protection regulations, could mitigate the
negative effect of unemployment. For example, Voßemer et al. (2017) studied the
role of cross-national differences in labor market policies in shaping the well-being
and health of unemployed individuals across 26 European countries. Consistent with
the institutional hypothesis, they found that unemployed individuals were better off
in countries with more (vs. less) generous unemployment benefits. This finding was
further refined by Ochsen and Welsch (2012), who distinguished between the effects
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of employment protection policies and unemployment benefits, using the data from
nearly 400,000 individuals in ten European countries, from 1975 to 2002. Their
analyses showed that employment protection and a higher benefit replacement rate
were positively associated with the life satisfaction of everyone, with employment
protection being particularly appreciated by the employed but higher replacement
rates—by the unemployed. Having said that, not all the studies supported the insti-
tutional hypothesis. For example, Eichhorn’s (2014) analyses of the data from the
European Values Study including 28 countries showed that the effect of unemploy-
ment on life-satisfaction was not moderated by unemployment benefits. In another
study, a generous social policy regarding unemployment benefits has been shown
to mitigate the negative effect of financial hardship on the SWB of self-employed
individuals across 31 European countries (Annink et al. 2016), suggesting that the
beneficial effect of supportive institutions might be more specific than previously
assumed, at least with respect to unemployment benefits.

5.1.2 Family Life

Another type of social benefits that has been explored as a factor potentially con-
tributing to the well-being of social groups in need of support are family and parental
benefits. Most studies examining the effect of parenthood on SWB have shown that
parents typically report lower SWB levels than childless individuals (e.g. Luhmann
et al. 2012). Can the burden of parenthood be alleviated by welfare state support?
Glass et al. (2016) showed that the negative effect of parenthood on happiness
was weaker in countries with more (vs. less) generous welfare policies support-
ing families. It has been suggested that welfare state support directed at parents
can compensate for the stress of parenthood, reducing the disparities in happiness
between parents and nonparents (see also Hank and Steinbach 2019). Generous
welfare state support has also been shown to mitigate the negative effect of being
childless in old age. Specifically, Neuberger and Preisner (2017) used the data of
the Survey of Health, Ageing and Retirement in Europe (including 19 countries)
and the English Longitudinal Study of Ageing—both large-scale surveys including
respondents aged 50 and older—to show that generous social benefits are associated
with a higher SWB for childless elderly individuals.

5.1.3 Health Care and Aging

Another line of research explored the role of health care policies in mitigating the
effect of ill-health on SWB (see also Pförtner et al. 2019). For example, Kööts-
Ausmees and Realo (2015) used the data from 32 countries (using the data of the
European Social Survey) and showed that even though the association between self-
reported health status and life satisfaction is positive across countries, it was weaker
in countries with higher (vs. lower) government spending on health care programs.
That is, investing in health care appears to reduce the negative effect of ill-health
on life satisfaction: becoming ill in a country with meager health care spending
might result in accumulating personal debt or refusing medical treatment altogether,
ultimately resulting in further health deterioration.
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The generosity of the welfare state was shown not only to compensate for indi-
viduals’ health problems, but also to make life easier for the elderly. For example,
Moor, de Graaf and Komter (2013) showed that older individuals are more satisfied
with life in countries with better welfare services targeted at the elderly. Specifically,
they detected a positive association between the share of the elderly in institutional
care homes (used as an indicator of the welfare generosity directed at the elderly)
and the life satisfaction of elderly individuals in general. Similarly, the negative
consequences of financial hardship among the elderly are buffered by the generosity
of the welfare state. Specifically, Niedzwiedz et al. (2015), using the data of elderly
individuals (Survey of Health, Ageing, and Retirement in Europe) living in South-
ern, Scandinavian, Postcommunist, and Bismarckian welfare regimes, demonstrated
that the negative effect on SWB exerted by low socioeconomic status was attenuated
in Scandinavian regimes (which are known for their generous social spending).

5.1.4 Migration

In light of the ongoing migration and refugee crisis in the Europe, several studies
examined the role of social policies in migrants’ satisfaction (see also Careja 2019).
Kogan et al. (2017) showed that the life satisfaction of immigrants in Europe (18 EU
countries were analyzed) depends much more on natives’ attitudes toward migration
than it does on legal immigration regulations and policies. A welcoming social
climate including positive migration attitudes was shown to make a happy migrant.
Heizmann and Böhnke (2018) distinguished between migrants from the EU and
other countries, and found that Kogan and colleagues’ findings primarily apply to
migrants from the EU, whereas the life satisfaction of migrants from outside the EU
does benefit from inclusive integration policies.

5.1.5 Gender

Besides specific policies directed at improving the living conditions of one or an-
other group, cross-national sociological research considered inequalities between
different social groups. For example, Başlevent and Kirmanoğlu (2017) explored
the happiness gap between working women and housewives across 29 European
countries. They showed that working women were happier than housewives and
that this happiness gap increased with increasing country-level gender equality in
economic participation, educational attainment, and political empowerment. Cross-
national differences in gender equality were also shown to explain between-country
variation in gender differences in happiness, with women being more satisfied in
more gender-equal countries (Tesch-Roemer et al. 2008). However, this finding was
not replicated among adolescents. Looze et al. (2017) used individual-level data of
over 150,000 adolescents from 34 European and North American countries. Their
analyses indicated that the national-level of gender equality (e.g. women’s economic
participation and decision-making power in politics and business) showed a positive
association with life satisfaction in both boys and girls to the same extent. Similarly,
despite some support for a positive effect of gender equality on women’s happiness,
researchers have also noticed that the happiness of American women has been in
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decline since the 1970s, despite growing gender equality (Stevenson and Wolfers
2009). Potentially, increases in gender equality resulted in a higher role ambiguity
and role conflict in women who are now supposed to succeed in both family life
and at work (see also Grunow 2019). These findings point toward a limitation of the
institutional approach, showing that an objective improvement in living conditions
might do little to enhance happiness, unless it is followed by the requisite changes
in the sociocultural climate.

5.1.6 Miscellaneous

Although most research testing the “institutional hypothesis” explored the role of
social policies, institutional and structural differences can more generally foster or
undermine the well-being of one or another group as well. For example, Tay et al.
(2014), who analyzed individual-level data from over 100 countries, showed that the
positive association between individuals’ income and SWB is enhanced in countries
with higher national corruption levels (probably as it allows one to bribe more
officials—an ability crucial for survival in corrupt countries). Sortheix and Schwartz
(2017) examined the effect of personal values from Schwartz’s values theory on life
satisfaction across 25 European countries and showed that while the effects of some
values did not show meaningful cross-cultural variations (e.g. high benevolence and
hedonism values were related to higher life satisfaction, whereas high power and
security values were related to lower life satisfaction), the effects of other values
were less universal1. For example, individuals scoring high on achievement value
were more satisfied with life if they lived in countries with lower scores in the Human
Development Index, whereas individuals scoring lower on achievement values were
happier in countries with higher scores in the Human Development Index. A strong
achievement orientation might potentially foster prosperity, which is more important
for well-being in developing than in developed countries.

5.2 The Fit Hypothesis

The role of sociocultural climate has been the focus of psychological research
exploring cross-cultural differences in correlates of SWB. This line of research
advanced what can be called a “fit hypothesis”, according to which individuals’
characteristics contribute to SWB to the degree to which these characteristics are
widespread and, consequently, socially desirable in a particular culture (Stavrova
2014; Stavrova et al. 2013a, b). This theoretical perspective is grounded in decades
of psychological research on normative conformity, social sanctions, social iden-
tity and person–environment fit (Abrams et al. 2002; Cialdini and Goldstein 2004;
Kristof-Brown et al. 2005).

Studies on the psychology of social processes showed that people like similar oth-
ers more than dissimilar others (Byrne 1961) and judge members of their in-group
more positively than members of their out-group (Tajfel et al. 1971). Similarly, peo-

1 Personal values represent individual characteristics (other than personality traits) that reflect individuals’
guiding principles in life (Schwartz 1992).
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ple judge group members holding opinions or views that deviate from the group’s
average as socially unattractive and unlikeable; they are more likely to ostracize and
exclude them from the group (Abrams et al. 2002; Ouwerkerk et al. 2005). This idea
is supported by the studies on conformity and norm violations, showing that people
whose behavior or opinions deviate from social norms are often subject to informal
social sanctions, such as disapproval and exclusion (Christensen et al. 2004; Pool
et al. 1998). In fact, as shown by the research on the backlash effect, behaviors
typically related to social approval and respect might backfire and result in disre-
spect when executed by those for whom they represent a violation of social norms
(Rudman and Fairchild 2004). For example, volubility, expressions of anger and as-
sertive negotiation techniques have overwhelmingly positive consequences for men,
but negative ones for women (Brescoll 2011; Brescoll and Uhlmann 2008). People
are often aware of the backlash that being different than the majority can elicit.
This is illustrated by the so called Spiral of Silence phenomenon that describes the
hesitancy with which minority (vs. majority) opinion holders express their opinions
(Noelle-Neumann 1974). For example, individuals who believe that their opinion is
discrepant from (vs. congruent with) the majority’s opinion are slower (that is, more
hesitant) when it comes to publicly sharing their opinion (Bassili 2003).

Finally, studies in organizational psychology (Kristof-Brown et al. 2005) have
demonstrated the importance of fit between individuals and their immediate work
contexts. These studies have shown that individuals whose values, goals, and person-
ality are similar to those in their organization or team are more likely to have higher
job satisfaction, commitment and performance than individuals who are dissimilar
to their immediate work environment (Kristof-Brown et al. 2005).

The idea of fit has transcended cross-cultural literature on correlates of SWB
as well. Cross-cultural studies in psychology traditionally focus on comparing the
predictive validity of the same characteristic across several countries with different
scores in important cultural dimensions, such as individualism vs. collectivism. In-
dividualistic cultures value positive emotions, autonomy and self-concern, whereas
collectivistic cultures place emphasis on relationships concern, interdependence and
normative conformity (Oyserman et al. 2002). Consistent with the fit perspective,
relationship concern was shown to be a stronger predictor of SWB in collectivistic
cultures, whereas self-concern was a stronger predictor of SWB in individualistic
ones (Mesquita and Karasawa 2002). Similarly, satisfaction with one’s freedom, ex-
periences of positive emotions and valuing pleasure (hedonism) were more strongly
associated with life satisfaction in individualistic countries than in collectivistic ones
(Joshanloo and Jarden 2016; Oishi et al. 1999; Suh et al. 1998). Taken together, these
findings suggest that people are happy and satisfied with life to the extent that their
characteristics are in harmony with cultural values.

Although cultural differences along the individualism vs. collectivism dimension
are well established, they might not represent the optimal way to explore the fit
hypothesis. Individualism–collectivism (as well as any other cultural dimension)
describes cultural differences not just in one but in multiple values, needs, traditions,
customs and the like, and thus lack the specificity required for a straightforward test
of the fit idea.
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A most recent stream of research therefore explored the fit hypothesis more di-
rectly by investigating the interactions between individuals’ characteristics and the
degree to which these characteristics are widespread and socially desirable in a given
cultural context. These two aspects of normative behaviors—being common and so-
cially desirable—represent core attributes of social norms in social psychological
literature (Cialdini et al. 1990). They are referred to as descriptive (as they describe
behaviors that people commonly exercise under certain circumstances) and injunc-
tive (as they describe behaviors that people believe one should exercise under certain
circumstances). It should be noted that this approach differs from the dominant view
in the sociological literature that only recognizes the injunctive (but not the descrip-
tive) component as part of the definition of social norms (Coleman 1990). Using
the social norms approach to explain cross-national differences produced promising
results by demonstrating the importance of fit for SWB in different life domains.
For example, the happiness gap between employed and unemployed individuals was
shown to vary as a function of a country-level social norm to work, with the unem-
ployed being especially dissatisfied with their lives in countries with a strong social
work ethic (Stavrova et al. 2011).

The person–culture fit pattern also emerged with respect to other areas of human
life, such as marital status and parenthood. For example, while cohabiting women
are often shown to report lower SWB than their married counterparts, this effect was
shown to be restricted to countries with a strong norm for women to get married
(Stavrova et al. 2012). Similarly, the misery of single parents and parents raising
a child out of wedlock (cohabiting) could be substantially alleviated in cultural
contexts with tolerant norms regarding childbearing practices. In countries where
childbearing in cohabiting unions and by single parents is common and normatively
accepted, there was a smaller gap in life satisfaction between married and cohabiting
or single parents than in countries where these alternative family models were not
accepted (Stavrova and Fetchenhauer 2015a, 2015b).

Interestingly, support for the fit hypothesis was also demonstrated with respect
to less visible individual characteristics such as beliefs, worldviews, and ideologies.
A series of studies showed that the positive effect of religious beliefs on SWB was
restricted to religious countries (Gebauer et al. 2017; Stavrova et al. 2013). Similarly,
holding specific secular beliefs, such as a belief in scientific–technological progress,
was associated with a higher SWB to the extent that this belief was common in a par-
ticular cultural context (Stavrova et al. 2016). Conservative political ideology was
a positive predictor of SWB only in above-average conservative contexts (Stavrova
and Luhmann 2016a). Finally, even the effect of characteristics that are sometimes
described as representing universal sources of happiness, such as virtue and proso-
ciality (Aknin et al. 2013) has been shown to vary across countries, following a fit
pattern. For example, helping others was related to higher life satisfaction in coun-
tries where helping was common than in countries where helping others was rare
(Oarga et al. 2015). Similarly, the positive effect of civic virtue on life satisfaction
turned negative in countries where above-average virtuous behaviors in economic
games was subject to sanctions (Stavrova et al. 2013b).

What mechanisms account for the fit effect? On the one hand, individuals who
deviate from the majority behavior (or in other words who violate social norms) are
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likely to be sanctioned by their fellow group members. Indeed, multiple studies in
social psychology and sociology have shown that individuals expressing a deviant
opinion are more likely to be disliked by others and even ostracized (Christensen
et al. 2004; Wood et al. 1997). In turn, social exclusion represents one of the most
important factors that negatively affect psychological functioning (Williams 2007;
Williams et al. 2000). Similarly, loneliness has been shown to hinder psychological
well-being, resulting in poor health and even increased mortality risks (Cacioppo
and Cacioppo 2014; Cacioppo et al. 2010). It follows that pursuing a lifestyle that
significantly deviates from the social norms in one’s surroundings is likely to give
rise to negative behaviors from others, resulting in social isolation and therefore
damaging one’s sense of well-being. In brief, this explanation assumes that the
reason behind the unhappiness of norm-deviant individuals are social sanctions—the
toll of disrespect and the pain of social exclusion.

At the same time, social norms work not only because people fear punishment
(social sanctions) in case of noncompliance, but also because they are often inter-
nalized and become part of individuals’ selves. In this case, a lower SWB of norm-
deviant individuals might be explained by their self-disappointment and a feeling
of guilt associated with failing to live up to one’s own standards. Psychological
studies have shown that people tend to make an effort to minimize the discrepancy
between their actual and ideal self-concept (Crocker and Knight 2005). This mech-
anism is most likely to be at work in the case of involuntary nonconformity, such as
involuntary unemployment (in a country with a strong work ethic), cohabitation (in
a country with strong traditional family norms) or single parenthood (in a country
with a strong two-parent family norm). Yet, nonconformity is sometimes more vol-
untary: People usually have some degree of freedom to decide whether they want
to support a minority political ideology or become an atheist in a religious country.
The negative consequences of nonconformity are therefore hard to explain in such
cases by individuals’ self-disappointment or guilt associated with falling short of
reaching their ideal selves. After all, they could become their ideal selves if they
just changed their views.

Several papers have attempted to explore which of the two mechanisms discussed
above—deviance from social vs. personal norms—can best explain the negative
effect of a lack of fit. In a cross-cultural study of unemployed individuals’ well-being,
Stavrova et al. (2011) included a measure of the norm to work at both individual
and national level (the latter was obtained by aggregating individuals’ responses
to the norm to work scale). If individuals’ deviation from their personal norm of
work and the resulting feeling of self-discrepancy and guilt represent the underlying
mechanisms of the fit effect, then the interaction between individuals’ employment
status and the national norm to work should vanish once researchers control for
individual differences in the personal norm to work. Yet this did not take place:
the stronger the country-level norm to work was, the less happy the unemployed
were, regardless of how strong or weak their personal norm to work was. Similar
results were obtained in a couple of other studies that explored the role of social
vs. personal norms. For example, in a study of 43 European countries, Stavrova and
Fetchenhauer (2015b) showed that single parents were particularly dissatisfied with
life in countries with a strong two-parent family norm. Importantly, this effect was
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present even among single parents who themselves did not hold a two-parent family
norm, pointing to the working of the social sanction mechanism of the fit effect.
The same conclusions were reached in a study of cohabiting parents’ happiness:
cohabiting (vs. married) parents were less happy in countries with strong traditional
family norms, regardless of whether they themselves supported these norms or not
(Stavrova and Fetchenhauer 2015a). Taken together, these findings provide support
for the social sanctions (rather than norm internalization) explanation of the fit effect.

To summarize, the literature reviewed points to substantial cross-cultural vari-
ability in the degree to which individuals’ characteristics are associated with SWB
and thus challenges the assumption of the universality of human happiness. Existing
literature seems to converge on the idea that multiple individuals’ characteristics
contribute to happiness to the extent that they are common and socially desirable
in a particular sociocultural context. The cross-national variability in effect sizes
can be considered as not only statistically but also practically significant. In fact, in
some domains, the particularities of a national context do not only make an individ-
ual-level association smaller, but actually make it vanish or even reverse. Knowing
what country-level characteristics switch the predictors of SWB on and off and why
represents an important step in assessing the cross-national generalizability of SWB
findings.

6 Directions for Future Research

Although cross-national comparative research on SWB has been greatly facilitated
by the inclusion of measures of life satisfaction in most cross-national large-scale
survey programs, it is still in its infancy. The vast majority of cross-cultural studies
in psychology still involve comparing findings across two or three countries or
cultural contexts. While this approach usually uses highly valid instruments and
sophisticated (experimental or longitudinal) study designs, it does not permit any
definitive conclusions to be drawn about the role of country-level characteristics in
explaining between-country differences in the results. To give an example, observing
a positive association between self-esteem and happiness in individualistic Canada
and a zero correlation in collectivistic Japan is informative, yet it tells us little about
the role of individualism in driving these differences.

In this sense, studies that rely on large-scale cross-national survey datasets and
statistically test the effect of contextual characteristics on within-country relation-
ships (e.g. using a multilevel analysis) represent an important methodological ad-
vancement. The availability of basic SWB measures in multiple large-scale cross-
national studies currently allows researchers to explore the variations in correlates
of life satisfaction across more than 100 countries. Yet, this research is restricted
by the measures available in such datasets. While personality characteristics (e.g.
the Big Five personality traits) represent the most important predictors of SWB,
there is currently not a single publicly available cross-national dataset that includes
reliable measures of personality. On the contrary, such datasets usually include mea-
sures of sociodemographic characteristics, values, attitudes, and behaviors—aspects
that were shown to explain relatively little variance in SWB (Lyubomirsky et al.
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2005b). As a result, we know quite a lot about the cross-cultural variability of fac-
tors whose overall impact on SWB is small, but we know very little about the cross-
cultural variability of the most important predictors of SWB, such as personality.
As SWB is not only a topic of interest to psychologists, but also to sociologists and
economists, it is highly recommended for cross-national large-scale survey projects
to include measures of basic dimensions of personality to fill in this knowledge and
data infrastructure gap.

Another limitation that is associated with the nature of available cross-national
data is that such data are usually cross-sectional and, thus, do not allow causal
inferences. Nevertheless, most studies using cross-national data tend to interpret
their results in causal terms, typically implying a causal effect of individuals’ char-
acteristics on their happiness (see also Schmidt-Catran et al. 2019). Indeed, most
theoretical models in sociology and economics consider happiness as an outcome,
not as a predictor. However, recent longitudinal studies have shown that individual
differences that usually serve to predict SWB might well be its outcomes. These
studies have shown that life satisfaction and happiness contribute to better health
and longevity (Danner et al. 2001; Diener and Chan 2011; Stavrova 2019), as well
as career success (Cropanzano and Wright 1999; Rose and Stavrova 2019), and can
even trigger important life events such as marriage or separation (Luhmann et al.
2013; Stavrova and Luhmann 2016b). These findings make the interpretation of
established patterns of cross-cultural variations in correlates of SWB problematic.
For example, the fit perspective assumes that endorsing culturally shared beliefs
contributes to SWB. Alternatively, it is plausible that (1) SWB contributes to the
endorsement of culturally shared beliefs or (2) that both SWB and the endorsement
of culturally shared beliefs are driven by further unassessed factors (e.g. high self-
control might result in both higher SWB and conformity). It is possible that not
only the strength but also the causal direction of the associations between individual
characteristics and SWB varies across countries. To conclude, extending cross-na-
tional studies on correlates of SWB to include longitudinal or experimental (when
appropriate) data in select countries will become crucial in advancing this research
field.

While most empirical work exploring cross-national variability in correlates of
SWB falls under one of the two theoretical approaches described here—institutional
and fit hypotheses—there are multiple further macro-level indicators reflecting dif-
ferent aspects of individuals’ living conditions (wealth, social inequality, political
freedom, etc.) that can be used to explain cross-national differences in the corre-
lates of SWB. The most prominent example is the role of national wealth (GDP
per capita) in the association between individuals’ income and their SWB. A cou-
ple of studies have shown that the positive association between individuals’ income
and their SWB is stronger in poorer countries than in wealthier ones (Diener et al.
2010; Schyns 2002), suggesting that money buys happiness when it ensures that
basic needs are met (access to clean water, medical care, etc.). An exploration of
how country-level differences in further objectively measurable characteristics such
as income inequality, human development or particularities of the political regime
might be a worthwhile endeavor for future cross-national comparative research.
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It should be acknowledged that cross-national comparative research on hedonic
components of well-being has been flourishing despite these limitations. In contrast,
however, cross-cultural studies on eudaimonic well-being are virtually nonexistent.
Yet, eudaimonic well-being—in particular its currently most often studied compo-
nent, meaning in life—is of increasing importance for both individuals and society
to function (Hill and Turiano 2014; Stavrova and Luhmann 2016b). In fact, moni-
toring and seeking to improve citizens’ sense of meaning in life has been discussed
as a potential matter of public policy (Steger 2014). Hence, exploring cross-cul-
tural differences in mean levels and correlates of meaning in life might represent an
important direction for future studies.

On a related note, the theoretical developments in the area of cross-national SWB
research might be used to explain cross-national differences in predictors of physical
health. Indeed, a series of recent studies have detected that cross-national variations
in the associations between religiosity and physical health show a fit pattern as
well. Across nearly 60 countries, religious individuals only enjoyed better physical
health than nonreligious individuals in countries where religiosity was common
and socially desirable. In contrast, in secular countries, being religious was not
associated with any physical health advantage. This pattern was detected across
the U.S. census regions and was even extended to mortality risks. Religiosity was
only related to lower mortality risks in highly religious regions (e.g. the Bible Belt;
Stavrova 2015b).

It is noteworthy that certain statistical techniques, such as multilevel regression or
multilevel structural equation modeling, made testing both the institutional and the
fit hypotheses possible. Nevertheless, a substantial number of countries is typically
required for this technique to lead to reliable conclusions, and most of the studies
reviewed here barely satisfied these requirements (Hox 2002). Besides including
more countries, one way to address this limitation is to move to a lower level
of analysis (e.g. studying regions within one or several countries). Adopting this
method might be particularly promising when trying to disentangle the institutional
and the fit hypotheses: while institutional effects most often exist at national level,
the effect of social norms and culture can be tested at lower levels as well.

Finally, understanding what drives cross-cultural differences in correlates of SWB
might represent a tool for studying the mechanisms behind the associations between
individual characteristics and happiness. For example, research on the positive effect
of religiosity on life satisfaction has considered multiple potential mechanisms,
including increased social networks (Lim and Putnam 2009), healthy behaviors
(Wallace and Forman 1998), as well as social approval and respect (Gebauer et al.
2017), etc. The fact that the positive effect of religiosity is restricted to religious
countries can be interpreted as providing support to the social approval mechanism.
In other words, religiosity is only related to increased life satisfaction in contexts
where it represents a source of higher social esteem, approval and recognition,
suggesting that it is these social benefits (rather than healthy behaviors or other
factors) that represent the underlying mechanism of the effect.
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7 Conclusions

Why study happiness? Besides feeling good, happiness is associated with many pos-
itive life outcomes. Happy people benefit from better health and longevity (Danner
et al. 2001), career success (Cropanzano andWright 1999), and positive relationships
(Stavrova and Luhmann 2016b) than their less happy counterparts (for a review, see
Lyubomirsky et al. 2005a). Happiness promotes helping and prosociality (Dulin and
Hill 2003), broadens individuals’ cognitive repertoire (Fredrickson and Branigan
2005) and involvement with approach goals (Elliot and Thrash 2002). Hence, the
study of happiness and factors promoting individuals’ happiness appears an impor-
tant endeavor with the potential to improve the human condition.

Cross-national comparative research on SWB has enjoyed fast-growing interest
from a number of social science disciplines. These studies made substantial contri-
butions to our understanding of cultural differences in mean levels and correlates
of SWB. Further extending empirical studies to include longitudinal and experi-
mental designs and promoting theory building in the area might represent the most
immediate steps that future research should undertake.
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Appendix

Table 1 Overview of the empirical papers. Author’s own work

Paper Individual-level
variables

Country-level
variables

Num-
ber of
coun-
tries

Main finding

Voßemer
et al. (2017)

Unemployment;
insecure employ-
ment

Passive and
active labor
market policies;
employment
protection legis-
lation

26 Higher unemployment benefits
are related to a weaker negative
effect of unemployment on SWB.
Higher active labor market poli-
cies expenditures are associated
with stronger negative effects of
unemployment on SWB

Ochsen
and Welsch
(2012)

Employment+
sociodemographics

Employment
protection and
unemployment
benefits policies

10 The positive effect of employment
protection on SWB is stronger
in employed persons of interme-
diate age (compared to women/
housewives and older people). The
effect of generous unemployment
insurance on SWB is stronger in
women/housewives, older people
and the unemployed
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Table 1 (Continued)

Paper Individual-level
variables

Country-level
variables

Num-
ber of
coun-
tries

Main finding

Eichhorn
(2014)

Unemployment Unemployment
benefits; inflation
rate; country-
level share of the
elderly

28 The effect of unemployment on
life satisfaction is not moderated
by unemployment benefits. Higher
inflation rates and higher propor-
tions of the elderly in the popula-
tion are associated with a stronger
negative effect of unemployment
on SWB

Annink et al.
(2016)

Financial hard-
ship in self-
employed indi-
viduals

Unemployment
benefits policies

31 Financial hardship has a weaker
effect on the SWB of self-em-
ployed individuals in countries
with the presence of unemploy-
ment benefits policy

Glass et al.
(2016)

Parenthood Policies allowing
paid time off
and childcare
subsidies

22 The negative effect of parenthood
on SWB is weaker in countries
with more general policies im-
plementing paid time off and
childcare subsidies

Neuberger
and Preisner
(2017)

Parenthood in
old age

Gross domestic
product; social
service expendi-
tures

19 The positive effect of parent-
hood is stronger in countries with
lower Gross Domestic Product and
higher social service spending

Kööts-
Ausmees
and Realo
(2015)

Subjective health Health care
spending

32 The positive association between
subjective health and SWB is
stronger in countries with lower
government spending on health
care programs

Niedzwiedz
et al. (2015)

Life course so-
cio-economic
index

Welfare state
regimes

13 The negative effect of a low so-
cioeconomic index on SWB is
attenuated in Scandinavian welfare
state regimes

Moor et al.
(2013)

Old age Welfare state
services targeted
at the elderly

47 Older people living in countries
with a higher (vs. lower) share of
older adults in institutional care
facilities report higher SWB. The
replacement rates for pensions
were not related to the elderly’s
SWB

Kogan et al.
(2017)

Migration status Natives’ attitudes
toward immi-
grants; immi-
gration policies
(Migration In-
tegration Policy
Index)

18 Positive natives’ attitudes towards
immigrants have a positive rela-
tionship with immigrants’ SWB,
while immigration regulations and
policies are unrelated to immi-
grants’ SWB
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Table 1 (Continued)

Paper Individual-level
variables

Country-level
variables

Num-
ber of
coun-
tries

Main finding

Heizmann
and Böhnke
(2018)

Migration status:
national citizens,
EU citizens and
third-country
nationals

Natives’ attitudes
toward immi-
grants; immi-
gration policies
(Migration In-
tegration Policy
Index)

25 The SWB of third-country nation-
als is most strongly (positively)
affected by migrant-friendly pol-
icy-making, whereas the SWB of
EU migrants is mostly affected by
positive natives’ attitudes toward
immigrants

Başlevent
and Kir-
manoğlu
(2017)

Working women
vs. housewives

Gender inequal-
ity index

29 Working women report higher
SWB than housewives, especially
in countries with greater gender
equality

Tesch-
Roemer
et al. (2008)

Gender Gender inequal-
ity index

57 Women are more satisfied in more
gender egalitarian countries

Looze et al.
(2017)

Gender (among
adolescents)

Gender inequal-
ity index

34 The gender inequality index is
equally associated with life sat-
isfaction among both boys and
girls (their SWB is higher in more
gender-equal countries)

Tay et al.
(2014)

Household in-
come

National corrup-
tion level

150 The positive association between
individuals’ income and SWB is
enhanced in countries with higher
national corruption levels

Sortheix and
Schwartz
(2017)

Personal values Cultural egal-
itarianism in-
dex (based on
Schwartz cultural
values); Human
Development
Index

32/25 In countries with a lower (vs.
higher) Cultural Egalitarianism
index, SWB is associated more
positively with openness, more
negatively with conservation, less
negatively with self-enhance-
ment, and less positively with self-
transcendence values. A similar
pattern emerged for Human Devel-
opment Index

Oishi et al.
(1999)

Financial satis-
faction; esteem
needs?

Individualism;
GDP

39 The positive association between
financial satisfaction and SWB is
stronger in poorer (vs. wealthier)
nations. The positive association
between the satisfaction of esteem
needs and SWB is stronger in
individualistic (vs. collectivistic)
nations

Suh et al.
(1998)

Emotions Individualism 61 Emotions are a stronger predictor
of SWB in individualistic (vs.
collectivistic) countries
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Table 1 (Continued)

Paper Individual-level
variables

Country-level
variables

Num-
ber of
coun-
tries

Main finding

Joshanloo
and Jarden
(2016)

Hedonism values Individualism 19 Hedonism values are more
strongly (positively) associated
with SWB in individualistic (vs.
collectivistic) countries

Stavrova
et al. (2011)

Unemployment
status

Social work
ethic; national
unemployment
rates

28 The negative effect of unemploy-
ment on SWB was alleviated in
counties with a weak social work
ethic; national unemployment
rates did not moderate the effect of
unemployment on SWB

Stavrova
et al. (2012)

Gender and part-
nership arrange-
ment (marriage
vs. cohabitation)

Gender role
norms

30 Cohabiting women report lower
SWB than married women do,
especially in countries with con-
servative gender role norms; gen-
der role norms had no effect on
cohabiting vs. married men’s SWB

Stavrova
et al.
(2013a)

Personal religios-
ity

Social norm of
religiosity

64 Religiosity is positively associated
with SWB, and this relationship is
especially strong in countries with
a stronger (vs. weaker) norm of
religiosity

Stavrova
et al.
(2013b)

Civic virtue Country-level
civic virtue;
country-level
antisocial pun-
ishment (pun-
ishment of high
contributors in
public goods
games) rates

73/13 Civic virtue is positively asso-
ciated with SWB, but less so in
countries with a weak country-
level civic virtue and high country-
level antisocial punishment rates

Oarga et al.
(2015)

Prosocial behav-
ior

Country-level
norm of proso-
ciality

23 Prosocial behavior is positively
related to SWB, especially in
countries with a strong norm of
prosociality

Stavrova and
Fetchen-
hauer
(2015b)

Marital status
and parenthood

Country-level
two-parent
family norms;
individualism

43 Parenthood more negatively af-
fects the SWB of single than of
partnered individuals, especially
in collectivistic countries and
counties with a strong two-parent
family norm

Stavrova and
Fetchen-
hauer
(2015a)

Marital status
and parenthood

Country-level
childbearing
norms

24 Cohabiting parents report lower
SWB than married parents do, but
only in countries with a strong
norm proscribing childbearing in
cohabiting unions
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Table 1 (Continued)

Paper Individual-level
variables

Country-level
variables

Num-
ber of
coun-
tries

Main finding

Stavrova
et al. (2016)

Belief in scien-
tific-technologi-
cal progress

Country-level be-
lief in scientific-
technological
progress

72 The positive association between
belief in scientific-technological
progress and SWB is stronger
in countries with a stronger (vs.
weaker) average belief in scien-
tific–technological progress

Stavrova and
Luhmann
(2016a)

Political ideol-
ogy

Country-level
political ideology

92 Political conservatism is positively
associated with SWB, especially
in countries with stronger average
political conservatism

Roex and
Rözer
(2018)

Unemployment
status

Country-level
social work ethic

31 The negative effect of unemploy-
ment on SWB is stronger in coun-
tries with a strong work ethic
(especially for men and the long-
term unemployed)

Van de Velde
et al. (2017)

Religious service
attendance;
frequency of
prayer

Country-level
religiosity

29 The negative association between
service attendance and depres-
sion is weaker in less (vs. more)
religious countries. The positive
association between frequency of
prayer and depression is stronger
in less (vs. more) religious coun-
tries
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Abstract Cross-cultural studies of religion have shown that there is substantial
variation in the effects of religiosity on moral and social outcomes across countries.
Many authors have addressed the question of how the effects of individual religiosity
depend on the religious context. The findings, however, are contradictory, casting
doubts on the validity of results. The current paper reviews the existing research on
how the religious context moderates the effects of individual religiosity. It reveals
the limitations of existing studies, and these limitations might explain the contradic-
tory findings. Most notably, authors tend to assume similar effects from all religions
without discussing the possibility of the effects that they find being confounded
with differences across denominations. Given the limited set of available compar-
ative data, there is a high risk of selection bias because almost all the studies use
data from the same limited number of international survey projects. Moreover, the
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on how religious contexts shape the effects of individual religiosity.

Keywords Multilevel analysis · Religion · Moral communities · Intrinsic
religiosity · Religious networks · Moderation

P. Siegers (�)
GESIS Leibniz-Institut für Sozialwissenschaften
Unter Sachsenhausen 6–8, 50667 Köln, Germany
E-Mail: pascal.siegers@gesis.org

K

https://doi.org/10.1007/s11577-019-00610-0
http://crossmark.crossref.org/dialog/?doi=10.1007/s11577-019-00610-0&domain=pdf
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Ist der Einfluss der Religiosität auf Einstellungen und Verhalten in
säkularen oder religiösen Gesellschaften stärker? Ein Überblick über
Theorien und widersprüchliche Ergebnisse

Zusammenfassung Die international vergleichende Religionsforschung hat eine
erhebliche Variation in den Effekten von Religiosität auf moralische und soziale
Einstellungen und Verhaltensweisen nachgewiesen. Viele Studien haben die Be-
deutung der religiösen Kontexte für die Richtung und Stärke der Effekte von Re-
ligiosität auf verschiedene abhängige Variablen untersucht. Die Ergebnisse dieser
Studien sind jedoch widersprüchlich und lassen deshalb Zweifel an ihrer Validi-
tät aufkommen. Dieser Beitrag gibt einen Überblick über theoretische Ansätze und
empirische Befunde aus der Forschung dazu, wie sich religiöse Kontexte auf die Ef-
fekte individueller Religiosität auswirken. Dabei zeigt sich, dass bestehende Studien
Schwachstellen aufweisen, welche für die widersprüchlichen empirischen Befunde
verantwortlich sein könnten. Insbesondere gibt es in der komparativen Sozialfor-
schung die Tendenz, allen Religionen ähnliche Effekte zu unterstellen, ohne zu
prüfen, ob möglicherweise konfessionelle Unterschiede vorliegen. Zudem besteht
angesichts der kleinen Zahl von verfügbaren international vergleichenden Umfrage-
programmen das Risiko eines „selection bias“, weil fast alle Studien mit den wenigen
gleichen Datensätzen arbeiten. Schließlich spiegeln die Operationalisierungen von
Religiosität und religiösem Kontext die verwendeten theoretischen Ansätze häufig
nicht ausreichend wider. Die Arbeit schließt mit Empfehlungen zur Verbesserung
der zukünftigen Forschung darüber, wie religiöse Kontexte die Effekte individueller
Religiosität beeinflussen.

Schlüsselwörter Mehrebenenanalyse · Religion · Moralische Gemeinschaften ·
Intrinsische Religiosität · Religiöse Netzwerke · Moderation

1 Introduction

Individual religiosity remains one of the most important predictors of individual
attitudes and behaviors across various domains of the social sciences. The effects
of religiosity were often considered to be universal and independent of their social
and cultural context (Stark 2001). The growing amount of comparative data from
large-scale cross-cultural survey programs—especially the World Values Survey and
the European Values Study—challenged this assumption of universality. On the one
hand, religious contexts in terms of denominational culture or aggregate religiosity
have been studied extensively (Dülmer 2014; Norris and Inglehart 2004). On the
other hand, comparative studies have revealed significant variation in the effects of
religiosity across countries (see Stavrova 2019).

The availability of cross-national comparative data triggered the spread of multi-
level analysis among social scientists for analyzing hierarchical data (for example,
individuals nested in countries or students nested in schools). Multilevel regression
allows us to study effects of contextual attributes on (1) individual-level outcomes
(e.g., effects of religious contexts on moral attitudes or subjective health) and (2) the
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effects of individual-level predictors (e.g., predicting variation in effects of religios-
ity). Thus, multilevel analysis has become an essential tool to go beyond macro
correlations of aggregate measures of religion and religiosity. Multilevel analysis
allows us to statistically test hypotheses about the relationship between religious
contexts and the effects of individual religiosity.

These new regression techniques for cross-cultural comparative research have
complemented comparative research based on macro-analytical approaches. The
latter type of research focuses on how the religious context moderates the effects of
individual religiosity for many different outcomes, such as attitudes about abortion
(Adamczyk 2008), divorce (Finke and Adamczyk 2008), homosexuality (Adamczyk
and Pitt 2009), euthanasia (Verbakel and Jaspers 2010), pro-social orientations and
behaviors (Stavrova and Siegers 2014), outgroup prejudice (Doebler 2015b), social
capital and trust (Ruiter and De Graaf 2006), life satisfaction (Stavrova et al. 2013),
wellbeing (Hayward and Elliott 2014), and health (Huijts and Kraaykamp 2011).

All these studies examined the conditions for religiosity to be effective in influ-
encing individuals’ attitudes and behaviors. This approach is particularly important
because studying the moderation of religiosity by contextual attributes is a method
to identify the mechanisms underlying the individual-level associations between re-
ligiosity and social outcomes. Nevertheless, there is no systematic feedback from
cross-cultural comparative studies that lends itself to use in theorizing about religion
because the comparative papers focus mostly on particular outcomes. A systematic
evaluation of the findings across different outcomes has not yet been published.

The current paper aims to fill this gap, explaining the specificity of multilevel
models from the comparative study of religious contexts, and reviews the relevant
results, focusing on the moderation of the effects of religiosity by religious contexts
for different dependent variables. Thus, I try to evaluate whether the results allow for
conclusions about the mechanism linking religiosity to social and moral outcomes.
The limitation to religious contexts follows pragmatic considerations. There are
insufficient studies considering other contextual factors that may moderate the effects
of individual religiosity for a meaningful review (with the exception of Adamczyk
and Pitt 2009; Luria et al. 2017).

The results of the review reveal that the existing evidence is contradictory. Improv-
ing our understanding of how religiosity and religious contexts shape individuals’
attitudes and behaviors requires more appropriate use to be made of the available
methods of quantitative comparative analysis. By pointing out the limitations of the
existing research, the review helps to improve future research.

Some terminological clarifications are useful to facilitate reading of the paper.
Throughout this paper, I use the term “religiosity” to address the attributes of indi-
viduals (i.e., the intensity of belief and practice), the term “contextual religiosity” to
address aggregate religiosity at the contextual level (e.g., average church attendance),
and the term “religious culture” to point to denominational and congregational dif-
ferences in contexts.

The first section gives an overview of different comparative designs for studies
of religious contexts and discusses the specificity of multilevel analysis. The second
section summarizes the most important theoretical approaches to the moderation
of religiosity by religious context. The third section summarizes the findings from

K



P. Siegers

existing research for different groups of outcomes. The fourth section discusses
the most important limitations of existing studies, and the paper concludes with
recommendations on how to improve future research.

2 Comparative Designs for Studying Religious Contexts

Studies about how religious contexts influence social outcomes have a very long
tradition in sociology. Figure 1 summarizes the most important approaches. The
first line (I) refers to studies based on correlations between attributes of religious
contexts and aggregate-level outcomes. The most prominent example of a macro-
level study is Durkheim’s seminal work about suicide, in which he demonstrated
systematic variation in suicide rates across different religious communities, arguing
that religious traditions that provide stronger social integration will reduce individ-
ual dispositions toward suicide (Durkheim 1897). Another example is the original
article suggesting the moral communities hypothesis. Stark et al. (1980) correlated
aggregate levels of religiosity with aggregate measures of deviance to show that re-
ligiosity was more effective when it came to prohibiting deviant behavior and crime
in more religious contexts (see also Stark 1996). Macro-analytical approaches have
been widely used in research about secularization because the quality of the religious
context plays a key role in theories of religious change (Pickel 2010).1 Seculariza-
tion theory argues that heterogeneity undermines the validity of religious teachings
by relativizing religious claims as to truth, thus paving the way for religious dis-
affiliation (Bruce 2006). The market model, in contrast, states that heterogeneity
of religious supply creates competition between religious organizations, which in-
creases the quality of the religious services provided to individuals, and ultimately
increases religious participation (Stark and Finke 2000).

Other macro-analytical studies examined correlations between religious contexts
and social outcomes at the context level. Using data from the World Values Sur-
veys, Norris and Inglehart (2004) demonstrate that average religiosity decreased in
most economically advanced societies, but that at the same time, lower contextual
religiosity in a country is associated with lower average birth rates. The result is
that although secularization is evident in many economically advanced countries, the
overall number of religious people worldwide is on the increase because more babies
are born in religious countries. Most of the work about value change by Inglehart and
colleagues (for example Inglehart and Welzel 2005) assumes that a decrease in con-
textual religiosity is part and parcel of a shift from traditional (including religious)
to secular-rational values. Inglehart argues that this change is the consequence of
economic growth, and that the trajectories of change are path dependent and highly
influenced by a society’s prevalent religious culture (Inglehart and Baker 2000).

These macro-analytical studies have their limitations. The most important is the
risk of an ecological fallacy when interpreting correlations between aggregate at-

1 In fact, secularization theory is a framework for explaining religious change at the context level. This
paper, in contrast, reviews studies about the social consequences of variation in religious context for indi-
vidual-level outcomes.
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Fig. 1 Overview of comparative designs for studying effects of religious contexts. Author’s own work.
I. Macro level correlation between context level attributes. II. Direct effect of religious context on individ-
ual level dependent variable. III Interaction effect between religious context and individual level religiosity
(i. e., the moderation of effects of religiosity by religious context)

tributes (Gnaldi et al. 2018; Schmidt-Catran et al. 2019). Regarding the particular
case of religious context, a major methodological problem was found that affects
all studies that use the Herfindahl index for measuring religious heterogeneity. All
correlations found between the context measures and religious outcomes (especially
religious participation when measured as aggregate church attendance and all mea-
sures correlated with participation) might be a mathematical artifact and should be
interpreted with caution (Voas et al. 2002). Also, macro analyses are not suited to
studying individual-level outcomes such as moral attitudes or subjective health.

Until recently, it was not possible to model the link between context attributes and
individual-level attributes. Some authors included attributes of context into standard
ordinary least squares regression (Welch et al. 1991). The test statistics (e.g., t-val-
ues) for the contextual attributes are likely to be underestimated in this case because
the number of cases for inferential testing is based on the individual-level units
(i.e., the number of respondents in the survey), although the true number of cases is
the number of context units included in the analysis (e.g., the number of countries
available in a dataset). This leads to hypotheses being confirmed incorrectly (Hox
2002).

The advent of multilevel regression has enabled researchers to test hypotheses
about the relationship between religious contexts and dependent variables at the
individual level (such as health or social and moral attitudes; see line II in Fig. 1).
Furthermore, multilevel regression can easily be extended to the explanation of the
variation of effects across contexts. The third line (III) in Fig. 1 represents this
relationship. The line at the bottom of Fig. 1 represents the effect of religiosity
on attitudes or behaviors. This relationship potentially varies across contexts and
might systematically depend on the religious context. The filled circle in Fig. 1
represents the moderation of the individual-level effect by the religious contexts.
In more technical terms, it is a cross-level interaction effect between the variables
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measuring individual religiosity and religious context.2 Studying this moderation
is relevant to research about religion because it makes it possible to unveil the
mechanisms underlying the correlations found at the micro level (i.e., the line at the
bottom of Fig. 1) by identifying the contextual conditions for religiosity to influence
attitudes and behavior.3 Most recent comparative studies about religious context use
a fully fledged multilevel design, studying the direct effects from contexts on the
individual-level outcomes (line II), and the moderation of the individual-level effects
by contextual variables (line III). The remainder of this paper will therefore focus
on a review of recent studies using multilevel regressions.

3 Five Theoretical Approaches: Explaining the Moderation of
Individual Religiosity by Religious Contexts

Reviewing the existing research reveals that there are five theoretical frameworks
used for explaining cross-cultural differences in the effects of religiosity. For each
of the five theoretical approaches, we summarize the basic theoretical assumptions
and the expected moderation of the religious context.

3.1 Moral Communities and Secular Temptation

Most studies of how the religious context influences the effects of individual reli-
giosity are based on the “moral community” thesis that was introduced in the early
1980s in research about crime and deviant behavior (Stark et al. 1980; Tittle and
Welch 1983). The theory is based on Durkheim’s definition of religion as a “moral
community” (Durkheim 1968 [1912]).4 For Durkheim, religion serves to maintain
social cohesion by creating and sustaining a frame of shared normative orientations.
The most important factor for integration into the “moral community” is ritual par-
ticipation. During the ritual, individuals experience transcendental reality, which is
the sanctified symbol of the society itself (the “totem”). To be part of the community,
individuals must adhere to the religious beliefs and to the social and moral rules
derived from them. This means that individual religiosity should foster conformity
with religious rules (Welch et al. 1991). From a Durkheimian perspective, religion
is the most important condition for social integration and social cohesion.

It therefore comes as no surprise that scholars of deviant behavior (re-)intro-
duced the moral community thesis into social research (Stark 1996). The starting
point for this research was ambivalent evidence about the negative effects of indi-
vidual religiosity on deviant behavior in the United States. Whereas some studies

2 An alternative method for estimating the interaction between context factors and individual-level at-
tributes are fixed effects models using dummy variables for the context units. The effect of the context atti-
tude on the individual-level outcome cannot be estimated in this case. But interaction effects (macro*micro
variable) can be tested. This shortcoming might explain why fixed effects models have not been used in
studies of religious context.
3 The approach is naturally not limited to religious context variables. Other contextual moderators for
individual religiosity can also be studied.
4 Durkheim uses the word “moral community” as a synonym for “church.”
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reported effects, others did not. This contradictory evidence raised questions about
the conditions for individual religiosity to inhibit deviant and criminal behavior.
The assumption was that individual religiosity needs a supportive religious con-
text to be effective at fostering conformity because strong communities can more
easily sustain shared behavioral norms. In less religious contexts, churches do not
have the same capacity to enforce the acceptance of behavioral norms, and individ-
ual religiosity consequently has a weaker influence on behavior (Stark 1996). The
mechanism relating individual religiosity to attitudes and behaviors is social control
and sanctioning of non-conformity.

From the perspective of secularization theory, the moral community thesis was
(re-)interpreted as “secular temptation” (Scheepers et al. 2002). During the process of
secularization, churches’ social control of moral and social attitudes weakens, and
the moral community dissolves. Conformity with religious norms becomes more
difficult to enforce, and even religious individuals exhibit lower levels of norm com-
pliance. They succumb to the “secular temptation” to live without strict behavioral
or moral rules. The conclusion is the same as for the moral community thesis. The
differences between religious and non-religious individuals are less pronounced in
less religious societies.

If Durkheim’s theory about social integration through religious participation is
taken seriously, it requires an operationalization in terms of collective religious
practice. For example, exposure to the preaching of the clergy has been shown to
be an important condition for religious norms to be effective in individuals’ lives
(Spenkuch and Tillmann 2018).

3.2 The Detrimental Effect of “Religious Heterogeneity”

The moral communities thesis focuses on the contextual level of religiosity (i.e., the
average level of religious participation within a social group), and does not address
the question of how homogeneous (i.e., shared among the members of the society)
religious identities and beliefs are. In many countries, however, different religious
traditions coexist, and individuals have diverging religious identities. Since the Ref-
ormation, Europe has been divided between Protestant and Catholic Churches, and
North America has been characterized by a patchwork of different Protestant con-
gregations, Catholics, and many other religious traditions.

Differing somewhat from the moral community thesis, the religious heterogene-
ity thesis argues that homogeneity of the religious context is a prerequisite to foster
conformity with religious norms (Olson and Li 2015). Religious heterogeneity, in
contrast, is expected to undermine the effects of individual religiosity when religious
norms and teachings of different religious traditions contradict each other or when
religious identities are strongly shaped by conflicts between religious groups (Taylor
2007). In such situations, religious identities are instrumentalized for social bonding
(i.e., closing the group to external people and influences) and foster social differen-
tiation instead of social integration because conflicts between congregations reduce
trust among members of the society and reduce capacity for social cooperation. This
mechanism of conflict is detrimental to effects of religiosity otherwise strengthened
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by supportive religious context, such as the positive effects on pro-social behavior
and social capital.

The moral community thesis and the religious heterogeneity thesis can be com-
bined into a single theoretical framework. Religious homogeneity is then a precon-
dition for moral communities to be effective, because some degree of homogeneity
or consistency in religious teachings might be a necessary condition for the validity
of the moral community hypothesis (Olson and Li 2015).

3.3 Religious Networks and Social Support

A third theoretical approach does not stress the importance of religious teachings and
rules for influencing individual attitudes and behaviors, but rather emphasizes the
role that contacts among religious people play for social outcomes. The key assump-
tion is that in societies with higher average levels of worship attendance, religious
people are more likely to have contacts with other religious people. Within these
religious networks, individuals can recruit each other into activities and mutually re-
inforce specific attitudes even if these are not religious in nature (e.g., participation in
sports clubs or voting behavior; Ruiter and De Graaf 2006) and obtain social support
when facing difficult situations (e.g., grief, sickness, or unemployment; Pargament
et al. 1998).

This contact mechanism is more effective when religious individuals have more
opportunities for contact with co-religionists because with higher average levels
of religious participation (but not belief), religious networks are larger and the
effects of individual service attendance are reinforced. This rationale for justifying
the influence of context on the individual-level effect of religiosity is therefore
particularly prominent in studies about volunteering (Ruiter and De Graaf 2006).

The difference from the moral community hypothesis might be subtle, but it is im-
portant. The moral community thesis stresses the importance of exposure to religious
rules that influence individuals’ attitudes and behaviors. The religious networks the-
sis underscores the importance of contacts with fellow believers in congregations
and communities. These produce specific outcomes that are not necessarily linked
to religious teachings.

The interrelatedness between individual religious participation and the contextual
level of religious participation is clearly stated for the religious networks thesis. No
one can create and maintain social ties when attending services in an empty church
or praying alone at home.

3.4 Religious Defense in Secular Societies

In contrast to the three approaches presented so far, two other theories expect effects
of individual religiosity to be stronger in more secular religious contexts. The first
is the “religious defense” thesis and the second is the “intrinsic religiosity” thesis.

Religious defense refers to situations in secular societies in which not only re-
ligiosity has become a matter of individual choice (Taylor 2007), but religious
individuals also form a minority. This is the prevalent situation in many Western
European societies, especially countries such as the Czech Republic, the Nether-
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lands, the United Kingdom, and Eastern Germany, and especially in urban milieus
(Pickel 2010; Pollack and Rosta 2015). Under such conditions, the choice to be
religious is not a default option for individuals, but rather requires explicit choices
and justification in everyday life (e.g., in the workplace or at school). Being reli-
gious, then, involves greater individual effort in the absence of a supportive religious
context.

As a consequence, religious individuals in secular contexts will invest more ef-
fort in sustaining their religiosity (i.e., by engaging in a particularly intense religious
practice) and in the religious upbringing of their offspring (Kelly and De Graaf 1997;
Scheepers et al. 2002). This results in stronger bonding within religious commu-
nities. Conformity with religious rules becomes an important marker of religious
identities, and thus for drawing the boundaries between the religious community
and the secular (or religious) other. From this perspective, religious communities
succeed even better in maintaining their cohesion if there is no supportive context.
Religious defense assumes the opposite of the moral communities hypothesis: In-
dividual religiosity has a stronger effect on attitudes and behavior in less religious
contexts.

3.5 Intrinsic vs. Extrinsic Religiosity

Another approach arguing that a secular context strengthens the effects of individ-
ual religiosity on attitudes and behaviors assumes that the religious context shapes
motivations for religious beliefs. This starts from the assumption that in highly re-
ligious societies, being religious is, de facto, a social norm (Taylor 2007). Non-
religious individuals are perceived as deviant and therefore less trustworthy, likable,
etc. In some countries, basic social and political rights are even conditional on be-
longing to a religious denomination. In such situations, non-belief is equivalent to
incomplete social integration of individuals, with negative effects on social support
and life satisfaction (Stavrova et al. 2013). In the United States, for example, non-
religiosity is frequently associated with amorality (Zuckerman 2012). As a result,
some individuals will also be religious for utilitarian considerations, such as to avoid
negative sanctions for non-belief. Although they participate in religious rituals and
report belief in God, religious beliefs and teachings are not the primary source of
guidance when forming attitudes or choosing behaviors. Such utilitarian motivations
for religiosity have been called “extrinsic religiosity” and have been distinguished
from “intrinsic religiosity,” in which the religious belief is central to an individual’s
life (Allport and Ross 1967). Extrinsic religiosity is present if an individual’s re-
ligiosity is a means for the satisfaction of personal and social needs that are not
necessarily related to religion, such as social support and recognition or individual
comfort. Beliefs are not deeply anchored in the truth of the religious teachings,
but are rather based on instrumental evaluation. Therefore, Allport and Ross (1967)
did not expect strong obedience to religious norms based on extrinsically motivated
religiosity. Intrinsic religiosity, in contrast, describes religiosity in which transcen-
dental beliefs are central to individuals’ lives. In the Christian context, such a belief
would be the relationship that individuals have with the personal God. Intrinsically
motivated individuals obtain meaning and guidance for their lives from religion and
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will therefore conform to religious teachings because they are convinced of their
truth.

Intrinsic and extrinsic motives are not exclusive and can be present simultane-
ously. The relative importance of intrinsic and extrinsic religious motivation changes
depending on the level of contextual religiosity. When religiosity loses its status as
a normative requirement for social integration, extrinsic motivations for religiosity
become less important because non-religiosity is not sanctioned and more individ-
uals decide to be non-religious (Saroglou 2011; Stavrova and Siegers 2014).

Following this approach, secularization has twofold effects on the association
between individual religiosity and social and moral outcomes. On the one hand, the
decline in the churches’ social significance results in a more permissive and liberal
moral climate (Halman and Van Ingen 2015). On the other hand, individuals remain-
ing religious during the process of secularization are more likely to be intrinsically
religious, and therefore also more likely to conform to religious norms. Stavrova
and Siegers (2014) demonstrated that the correlation between measures of general
religiosity and indicators of intrinsic religiosity is stronger in countries where being
religious is not a social norm. This means that the difference between religious and
non-religious individuals in terms of social outcomes (i.e., the effect of individual
religiosity) will be larger in more secularized societies.

The theoretical rationale of the intrinsic religiosity hypothesis focuses on the
centrality of religious beliefs for individuals (Huber 2007), rather than on exposure
to religious teachings or contacts with fellow citizens. Measurements of religiosity
for testing this hypothesis should use an operationalization in terms of core religious
beliefs (e.g., belief in a personal God) and the relevance of religion for individuals’
lives. Similarly, the religious context is best measured as a norm for being religious,
not the average religiosity (Stavrova and Siegers 2014).

Figure 2 summarizes the expected pattern for the main effects of religious contexts
(line II in Fig. 1) and the moderation of individual religiosity by religious context
(line III in Fig. 1) for four different theoretical approaches presented in this section
(the moral community hypothesis subsumes the religious heterogeneity hypothesis).

The visualization of the expected effects (Fig. 2) is based on a multilevel equation
shown in Eq. 1 using the example of moral attitudes as the dependent variable
(Snijders and Bosker 1999):5

2MORALij D �00 C �10IRELij C �01CRELj C �11IRELijCRELj (1)

In this equation, the predicted moral attitudes (2MORALij ) depicted on the y-axis
are a function of individual religiosity (IRELij ) depicted on the x-axis and contextual
religiosity (CRELj ). The subscript ij refers to individual i nested in country j .
�00 denotes the intercept; this means the intersection of the regression line with
the y-axis at the mean of CREL, which is the solid line. �10 denotes the effect
of individual religiosity on the moral attitudes at the mean of CREL (i.e., the
solid lines in Fig. 2) and �01 is the main effect of contextual religiosity on the

5 The equation is only valid for predicted values. The variance components have to be added to the equation
for observed values of the outcome.
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outcome variable. The main effect is visible in Fig. 2 in the distances between
the intersections of the dotted, bold, and dashed lines with the y-axis. Finally, �11
is the cross-level interaction (i.e., the difference in steepness between the dotted,
the solid, and the dashed lines). The functions shown in Fig. 2 assume a positive
effect of individual religiosity on the outcome variable (with x-axis values between
0= non-religious and 6= very religious). The lines represent three different types of
religious contexts: The solid line is a context with average religiosity, the dotted
line represents above-average religious contexts, and the dashed line corresponds to
below-average religious contexts.
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The differences in the intersections of the lines with the y-axis show the main
effect of contextual religiosity. If the dotted line is above the solid line, the effect is
positive, whereas if the dashed line is above the solid line, the main effect is negative.
The steepness of the solid line shows the effect of individual religiosity at the average
level of country religiosity (i.e., the average difference between religious and non-
religious individuals). The steepness of the dotted and dashed lines represents the
effect for more and less religious contexts, respectively.

Figure 2a shows that the moral community hypothesis assumes a positive main
effect and a positive interaction. This means that countries that are more religious are
characterized by higher levels of the outcome (i.e., moral conservativism), and the
effect of individual religiosity on the outcome is stronger in more religious countries.
This means that religious individuals are particularly conservative (compared to
the non-religious) in more religious countries, because the mechanism of social
sanctions of immoral behaviors (in the perception of the churches) is more effective.

The religious networks hypothesis (Fig. 2b) does not assume a specific main
effect of religious context (but a main effect might exist). The expected interaction
is positive because there are more contact opportunities for religious people in more
religious contexts. The dotted line for the more religious contexts is steeper than the
other lines because religious networks are larger where more people attend worship.

The religious defense hypothesis (Fig. 2c) assumes a negative interaction between
religious contexts and individual religiosity. The dashed line is steeper than the
dotted line. The difference between non-religious and religious people is greater in
less religious countries because religious individuals follow religious values more
closely in less religious contexts. The figure does not assume a main effect, but there
could be one without contradicting the theoretical assumptions.

Finally, the intrinsic religiosity hypothesis expects a positive main effect com-
bined with a negative interaction (Fig. 2d). This means that the outcome (e.g., moral
conservativism) is more widespread in more religious countries, but the difference
between religious and non-religious people is greater in less religious contexts. The
reason for this is that extrinsic motivations for being religious lose importance in
more secular societies, and those individuals who remain religious will conform to
religious teachings. The intrinsic religiosity hypothesis and the moral communities
hypothesis expect identical main effects but opposite directions for the moderation.

4 Contradictory Evidence from Existing Studies

The review of results is restricted to dependent variables for which at least two inde-
pendent studies including cross-level interactions between individual religiosity and
religious contexts have been published. Three research topics generated sufficient
output for a meaningful review: (1) moral attitudes, (2) volunteering and trust, and
(3) health and wellbeing.

As mentioned in the introduction, the objective is not a systematic meta-analysis,
but rather a review with a focus on how the religious contexts interact with individual
religiosity when influencing attitudes, behavior, and wellbeing.
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4.1 Moral Attitudes

Religiosity is the most prominent predictor of moral attitudes in social research. The
basic assumption is that religions prohibit various behaviors, including abortion,
divorce, homosexuality, suicide, euthanasia, violence, crime, and substance use,
and promote pro-social orientations and behaviors (Dülmer 2014; see Halman and
Gelissen 2019). Religious individuals are expected to conform to the rules of their
religious communities.

Therefore, it is not surprising that many studies have addressed the question of
whether the religious context moderates the relationship between religiosity and
moral attitudes. Although not all studies use the Durkheimian terminology, the
moral community hypothesis has frequently been used as a theoretical rationale to
justify hypotheses about the cross-country variation in effect sizes of religiosity.
Even if these studies vary greatly in terms of the operationalization of religiosity,
the operationalization of religious context, the sample of countries included in the
comparative designs, and the specification of the multilevel models, there is evidence
in support of the assertion that a supportive religious context reinforces religions’
ability to enforce conformity with religious norms.

Some authors use indices for moral attitudes as outcomes (Adamczyk and Pitt
2009; Finke and Adamczyk 2008; Storm 2016), whereas other studies focus on
specific attitudes such as those regarding homosexuality (Adamczyk et al. 2016;
Adamczyk and Pitt 2009; Doebler 2015a), euthanasia (Verbakel and Jaspers 2010),6

or suicide (Boyd and Chung 2012; Stack and Kposowa 2011), but all the studies
report that the association of religiosity with more restrictive moral attitudes is
stronger in more religious countries. Regarding the main effects, the studies show
that moral permissiveness is lower in more religious contexts.

The operationalization of religiosity and religious context in these studies does
not, however, correspond to the theoretical framework. The Durkheimian approach
would require focusing on religious participation, but in most cases, composite
scores for religiosity or an indicator of the importance of religion in respondents’
lives that does not measure ritual practice are used. Finke and Adamczyk (2008), for
example, do not find a cross-level interaction between religious context and church
attendance, but rather between religious context and the importance of religion in
life. They argue that this is due to a lack of measurement invariance for the attendance
question in surveys covering countries with varying religious cultures.

Results contradicting the moral communities thesis have also been published.
Based on the intrinsic religiosity thesis, Stavrova and Siegers (2014) show that
the effect of religiosity on moral attitudes is stronger in countries in which social
enforcement of religion is stronger (i.e., in contexts that are more religious on
average). The authors argue that religiosity is related to moral attitudes only if belief
is a matter of free choice, and not—as the moral communities thesis suggests—if
a supportive religious context fosters conformity with religious rules. It is noteworthy

6 Verbakel and Jaspers (2010) do not expect the effect of religiosity to be stronger in religious countries,
but rather in secular countries. The results are nevertheless consistent with the moral community thesis.
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that they partially use the same database and find main effects that are very similar
to those found in most of the moral community studies reported above.

Finally, two studies found that the effect of religiosity on moral attitudes is
stronger in countries with a self-expressionist culture compared to survivalist cul-
tures (Adamczyk and Pitt 2009; Boyd and Chung 2012). They argue that in self-
expressionist cultures, the restrictive teachings of the churches compete with more
permissive secular authorities, thus reducing the churches’ moral authority. Only
religious individuals continue to follow religious rules in more self-expressionist
contexts. The finding is relevant for this review because self-expressionist culture
is negatively correlated with contextual religiosity (Inglehart 2006). This result sup-
ports the religious defense hypothesis. However, the measurement of self-expression
values includes attitudes about moral issues (especially attitudes toward homosexu-
ality), and thus there is a risk of confounding the measurement and the dependent
variable when using self-expression values to predict moral attitudes.

The puzzle with regard to these contradictory findings is that the data used for
all of the studies stem from the same two large survey programs (i.e., the European
Values Study and the World Values Survey). Given that the measurement of indi-
vidual religiosity is very similar in all studies, the different directions of the cross-
level interactions result either from different operationalizations of the context or
from different selections of country samples (see below).

4.2 Social Capital: Volunteering and Trust

The relationship between religiosity and social capital is a classical topic of social
science research. Cross-cultural research stresses the importance of the religious
networks hypothesis to justify the positive association between church attendance
and volunteering. The basic assumption is that religious people recruit other religious
people into volunteering when they meet them at religious services or other church-
related activities. The most influential study was published by Ruiter and De Graaf
(2006) a decade ago using data from early waves of the World Values Survey.
They find a positive main effect of contextual religiosity for general volunteering,
but not for membership in civil society associations. Using regional data from the
US, Oarga et al. (2015) do not, however, find evidence of a contextual effect of
religion on volunteering. Regarding the moderation, Ruiter and De Graaf (2006)
report a negative cross-level interaction, indicating that the effects of religiosity are
weaker in more religious countries, which is at odds with the religious network
hypothesis. The authors argue that in more religious countries, both religious and
non-religious people volunteer more, such that there is no additional benefit from
recruiting in churches, confirming the results reported in different studies about
religion and volunteering (Oarga et al. 2015; Stavrova and Siegers 2014). All in all,
there is conclusive evidence that the positive effect of religiosity on volunteering
is stronger in less religious contexts. This partly confirms the intrinsic religiosity
hypothesis, although there is no main effect of religious context on volunteering.

For interpersonal trust—another important component of social capital—the re-
sults of existing studies are mostly inconclusive. Some studies have found that
Protestant countries have higher levels of trust, although the differences between
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Protestants, Catholics, and non-religious people are mostly small at the individual
level (Dingemans and Van Ingen 2015; Traunmüller 2011). More important is the
discussion about the question of whether religious heterogeneity undermines trust
in a society. In a recent study, Olson and Li (2015) showed that trust is lower in
countries with high contextual religiosity and high religious heterogeneity, whereas
neither of the indicators influences trust separately. This finding confirms assump-
tions of the religious heterogeneity hypothesis. Using regional data from Germany,
Traunmüller (2011) did not find any contextual effects. In contrast, Dingemans and
Van Ingen (2015) found that higher religious heterogeneity increases trust. The anal-
ysis also revealed that religious heterogeneity reduces the detrimental effect of belief
in God on trust, thus refuting the religious heterogeneity hypothesis.

Taken as a whole, studies about how religious contexts and individual religiosity
influence interpersonal trust find that Protestant cultures exhibit higher trust. The ev-
idence regarding heterogeneity is, however, inconclusive. A potential reason for this
is that the studies include very different selections of countries in the analysis, which
might lead to specific forms of selection bias (see the section about limitations).

4.3 (Subjective) Health and Wellbeing

Many studies from the sociology of health report evidence that religious participa-
tion is associated with better health outcomes (Nicholson et al. 2009; Weaver et al.
2006). Two broader mechanisms underlying this relationship are discussed in the
literature. On the one hand, religiosity is assumed to suppress health-deteriorating
behaviors such as drinking and smoking. Behaviors then mediate the effect of in-
dividual religiosity, and any direct effect of religiosity on health should disappear
given an appropriate model specification (Headey et al. 2014). On the other hand,
religiosity is considered a resource to cope with stressors and enhance individuals’
coping abilities. Such resources are social support from religious communities and
psychological support from transcendental beliefs. For example, most monotheistic
religions include a dual structure of pastoral care combined with a concept of other-
worldly salvation. This structure gives individuals a sense of meaning when facing
health problems or other stressful situations.

The theoretical justification for the moderation of individual-level effects by re-
ligious contexts is based on the moral community thesis, which argues that the
benefits of religiosity for health will be stronger in more religious contexts (Huijts
and Kraaykamp 2011; Stavrova 2015).7 Two studies confirm this expectation. The
first is based on data from the World Values Survey covering all parts of the world
and religious traditions. Whereas the correlation between religiosity and health is
negative in countries with low average religiosity, it is positive in countries that are
more religious (Stavrova 2015). The second study uses data from the US General
Social Survey that are linked to the US National Death Index and analyzes regional
differences in religious context. This study confirms the finding from the cross-cul-

7 Stavrova (2015) uses a somewhat different terminology, referring to cultural fit to denote that religious
individuals conform to the cultural context, which is equivalent to the moral community thesis.
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tural comparison that individual religiosity reduces mortality more in more religious
regions (Stavrova 2015).

Similar results are also reported in a study concerned with subjective health status
and happiness using data from the World Values Study. Religiosity has a positive
effect on health and life satisfaction when the religious context is supportive (Hay-
ward and Elliott 2014). Conceptualizing religious context in terms of weak or strong
social norms, and thus stressing conformity more than social support in highly reli-
gious societies, Stavrova et al. (2013) find that the positive effect of religiosity on
happiness is stronger in highly religious countries. These results support the moral
community thesis for health and wellbeing as outcomes. The study by Hayward and
Elliott (2014) also shows that the positive effects of religiosity become negative in
countries that have low average religiosity and where there are state restrictions on
religious freedom. The religious composition of society interacts with social reli-
gious norms and legal regulations concerning religions in conditioning the impact
of religiosity.

Nevertheless, two studies using data from the European Social Survey challenge
the generalization of these results. Although they also find significant variation in
the effects of religiosity on subjective health across European countries, they do not
confirm that the effects of religiosity depend on the average religious participation of
the country context (Huijts and Kraaykamp 2011; Nicholson et al. 2009). Regarding
health outcomes, the moral community thesis is not confirmed for a sample of
European countries.

Religious influences on other outcomes were also analyzed from a comparative
perspective; however, very few studies are available, such that a review would not
be meaningful. One of these outcomes is deviant behavior—the topic that was at
the origin of the moral communities thesis, but only a small number of studies
have been published recently and these are barely comparable (Stavrova and Siegers
2014). Other studies have addressed outgroup prejudice (Doebler 2015b) and voting
behavior (Goldberg 2014).

Table 1 summarizes the findings from the review. The top lines of the table
summarize the expected empirical pattern and the underlying social mechanism.
The only unambiguous result from this review is that no study reports evidence
supporting the religious networks hypothesis. Nevertheless, it would be premature
to discard the theory. It has only been tested for social capital. From a theoretical
point of view, the religious network hypothesis could also be tested with deviant
behavior and health as outcomes, because social support from religious communities
could strengthen individual resilience.

Regarding all other theories, the results are contradictory when comparing the
different studies. The situation is particularly puzzling when it comes to moral at-
titudes. Evidence has been published supporting the moral communities hypothesis
and the intrinsic religiosity hypothesis. They contradict each other regarding the ex-
pected pattern for the cross-level interactions (Fig. 2). The studies are based on the
same datasets (World Values Survey/European Values Study) and use similar opera-
tionalization of religiosity and contextual religiosity. Deciding which of the theories
produces the better result when it comes to explaining social outcomes requires
a more rigorous empirical comparison of the two theories using operationalizations
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that are based on the theoretically relevant dimensions of religiosity (e.g., participa-
tion vs. belief). Supporting evidence was published for all three outcomes reviewed
for the intrinsic religiosity hypothesis, but only one paper is available, so that more
tests are needed to evaluate the validity of the theory.

For social capital and health/wellbeing, the evidence reported from other theoret-
ical perspectives is contradictory, and does not support any of the theories.

Evaluating and comparing the overall validity of the theories and the mechanisms
they assume to cause the correlation between religiosity and social outcomes requires
more rigorous tests of the theoretical claims across different outcomes. The review
shows that scholars apply the theories to outcomes with contentual similarity to
the theory (e.g., moral communities explaining moral attitudes, religious networks
explaining recruitment, etc.). From a theoretical point of view, there are good reasons
to apply the theories to larger numbers of outcomes if the underlying mechanisms are
related to the outcomes. As mentioned above, cross-cultural differences in the density
of religious networks could explain differences in the strength of social support that
individuals gain from religious participation. Before running new studies for testing
the theories, however, scholars should overcome limitations of existing research that
might produce the contradictory finding revealed in this review.

5 Limitations of the Existing Research

The most important conclusion from the review is that the associations between re-
ligiosity and social outcomes are not universal. Whether religiosity influences moral
attitudes, pro-social orientations, social capital, subjective wellbeing, and health de-
pends on the attributes of the religious context.

The advent of multilevel analysis stimulated research on how religious context
interacts with individual religiosity in influencing attitudes and behavior. However,
the existing research yields contradictory findings, thus precluding unambiguous
conclusions about the validity of the theoretical frameworks used in comparative
analyses. Thus, doubts about the mechanisms underlying the correlations between
religiosity and attitudes and behavior persist. Several limitations of the existing
research might explain why the results systematically contradict each other.

A recurrent limitation of the studies reviewed above is that effects are tested
and interpreted without a theoretical rationale. This limitation concerns above all
the interaction effects between religious contexts and individual religiosity that are
reported as byproducts of studies primarily concerned with the direct effects of the
contextual variables (Traunmüller 2011). In some cases, the authors test all possible
interactions (Doebler 2015a) or suggest hypotheses for some indicators of religiosity
but not for others, without justifying the selection theoretically (Dingemans and
Van Ingen 2015). Another limitation is that the operationalization of religiosity and
religious contexts is not always based on the assumptions of the theory that is being
tested. Of course, cross-national survey programs do not include a wide choice
of indicators covering all dimensions of religiosity (with the notable exception of
the European Values Study). Indicators such as the “importance of religion for the
respondent’s life,” which has been used in several studies, might be commonly
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available in comparative survey programs. However, only a few studies discuss
whether the question is an appropriate measure of religious beliefs or practice. In
particular, the moral communities hypothesis should be tested using indicators for
ritual participation, such as worship attendance or equivalent indicators. Church
attendance is available for almost all social surveys, but has been criticized for its
lack of conceptual equivalence across countries (Lüchau 2007).

Regarding religiosity, operationalizations of religious contexts should be tied up
with theory. The religious networks thesis, for example, argues that individuals
attending church have more chances to meet other religious people if attendance
is higher on average. Measuring context religiosity using aggregate values of the
“importance of God” does not therefore cover the theoretical content. Moreover,
the moral community thesis assumes a supportive social context for religiosity to
influence individuals’ attitudes and behaviors. This cannot be appropriately measured
using indicators of very private beliefs (e.g., self-assessed religiosity).

The theoretical approaches presented in the papers generally assume strong homo-
geneity across the teachings of different religions. They expect more or less similar
effects for all religious individuals, independently of the denomination or congre-
gation to which they belong. Similar effects at the individual level can only be
expected in the case of convergent religious teachings and rules for all the reli-
gions represented in the samples. Studies based on large-scale comparative survey
programs cover a wide range of different religious cultures, and assume that the
teachings are the same across all religions, such as the promotion of pro-social atti-
tudes and behaviors (Stavrova and Siegers 2014) or restrictive moral attitudes (Finke
and Adamczyk 2008).

Differences in the individual-level effects of religiosity might, however, also de-
pend on differences among religious traditions. Almost two decades ago, Stark
(2001) showed that the link between religiosity and moral attitudes is conditional
on a specific image of God, i.e., a “conscious, powerful, morally concerned be-
ing” (Stark 2001). For Eastern religions, Stark did not find an association between
religiosity and moral attitudes because, he argues, they lack a transcendent power
concerned with morality that would be comparable to the God of the monotheistic
religions. Even regarding Christian Orthodoxy, Stark argues that it underscores the
importance of ritual participation without having the same role for sustaining the
moral order as the Protestant and Catholic Churches do (Stark 2001). Although the
Orthodox Churches present themselves as defenders of the traditional social order,
the absence of an association between religiosity and moral (or other) outcomes in
Christian Orthodox cultures has been confirmed by several other studies (Halman
and Van Ingen 2015; Prutskova 2013, 2015). Prutskova (2015) suggests an alter-
native explanation for this phenomenon. She argues that the current generations of
believers were socialized during the period of the Communist repression of religion.
Individuals did not therefore internalize basic moral teachings. The correlations do,
however, exist in Catholic and Protestant countries from the former Warsaw Pact.
The absence of a correlation between religiosity and moral and social outcomes in
Orthodox countries is a research puzzle that merits more in-depth research.

Comparative research about religion must carefully evaluate whether the hypothe-
ses regarding the moderation of individual religiosity by religious contexts are valid
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for all religions included in the analysis. If this is not the case, the significant inter-
actions might result from differences between religious cultures. In the future, the
estimation of cross-level interactions should include controls for religious traditions
to rule out the possibility that the effects of religious context mask denominational
differences in the effects of religiosity. Researchers have to be careful when sug-
gesting a hypothesis based on Protestant and Catholic theologies whilst including
samples that are not of the Protestant or Catholic traditions in the analysis. For
example, approximately a quarter of the countries covered by the most recent wave
of the European Values Study (2008–2010) are Christian Orthodox.8 It is not certain
that including as many countries as possible is the optimal strategy to obtain the
most valid results. Excluding countries or contexts where the theoretical assump-
tions cannot be assumed to be valid will improve the reliability of the results in
many cases.

Another issue is that case selection for comparative research requires more at-
tention from researchers. More than a decade ago, Ebbinghaus (2005) criticized
quantitative comparative research for selecting the cases unsystematically. Almost
all authors used the data available within the respective survey programs, and only
excluded cases for reasons of missing data. However, the test statistics are only
meaningful if the sample of countries was randomly drawn from a population of
countries. The comparative survey studies are therefore likely to suffer from impor-
tant selection bias (Schmidt-Catran 2019). Research in political science has exten-
sively discussed the necessity of systematic case selection if a random sample cannot
be drawn (Lauth et al. 2015). Selection bias can be modeled if relevant control vari-
ables are included in the models. There are, however, practical limitations because
the number of contextual cases is often limited. Especially for the cross-level inter-
actions, no study has reported results including relevant context-level controls for
the interaction terms (religious cultures for example). Directly related to the prob-
lem of selection bias is the fact that a majority of the studies cited here are based on
only four international survey programs. Most studies use data from the European
Values Study or the World Values Study, and a few use data from the International
Social Survey Program. Only two studies use data from the European Social Sur-
vey. The latter includes only a few indicators of religiosity (denomination, church
attendance, and religious self-description), which does not allow for a differentiated
operationalization of religiosity. If the selection of countries in international survey
programs results in a bias of the contextual effects or the moderation of individual
religiosity by religious context, additional studies using the same data will tend to
reproduce the same bias. Contradictions between the studies might result from the
fact that every database has a specific selection bias.

A method to avoid selection bias from cross-cultural studies is to complement
the evidence from the comparative studies with data from a single country or groups
of countries that are more homogeneous regarding the religious culture (Stavrova
2015; Traunmüller 2011). If the same effects as in cross-country comparisons are

8 More information about the data from the European Values Study are available from the project website,
www.europeanvalues.eu.
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also found in regional analyses of religiously homogeneous contexts, there is more
reason to trust the results.

6 Recommendations for Further Research

Although the paper does not allow for clear conclusions about the validity of theo-
ries regarding how religious context moderates the effects of individual religiosity,
this review does enable some recommendations to be made for improving future
research:

1. Papers should always report the correlations between individual religiosity and
the outcomes for each contextual unit. This information helps identify regional
or cultural patterns potentially confounding with indicators for religious contexts
used in the study.

2. All studies should provide clear theoretical arguments for testing cross-level inter-
actions. They should not be reported as byproducts of papers focusing on the main
effects of contextual predictors because this increases the risk that studies report
randomly significant estimates.

3. The operationalization of religiosity and religious context should refer to the the-
oretical framework. It should clearly distinguish between religious practice and/or
religious beliefs. If composite scores for religiosity are used, scholars should also
report the results for the single indicators. Before computing composite scores,
they should check whether the effects of the single indicators have the same direc-
tion, or they should demonstrate the validity of the measurement using psychome-
tric techniques (such as confirmatory factor analysis).

4. The rationale for selecting cases should be stated in the papers, and the risk of
selection bias should be discussed. Appropriate robustness checks should be ap-
plied. The basic theoretical assumptions should be valid in all religious cultures
covered by the empirical analysis.

5. The main effects and the cross-level interaction effects should be estimated with
relevant controls for the denominational composition of the sample and/or other
relevant cultural attributes. Studies including Orthodox or Far Eastern countries
should control for these cultural affiliations because there are considerable doubts
about whether religiosity is at all correlated with social and moral outcomes in
these cultures.

6. Finally, cross-national studies are at risk of reporting interaction effects that are
confounded with other contextual attributes. A method for solving this problem is
to complement cross-national studies with regional studies from single countries
or groups of similar countries, thus limiting cultural and denominational diver-
sity. A possible means to do this is to use the regional information available from
international survey programs for a subsample of culturally homogeneous coun-
tries (e.g., Protestant countries). Providing both cross-cultural and sub-national
evidence of the moderation of religiosity by religious context would increase the
trustworthiness of the results.
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7 Conclusion

The correlations of individual religiosity with attitudes and behaviors are not uni-
versal. They vary across contexts, and there is evidence that the religious context is
important for shaping the effects of religiosity. Studying how the religious context
moderates individual religiosity might reveal the mechanisms underlying the corre-
lations between religiosity and social and moral outcomes. The evidence published
to date does not allow one to generalize the findings, because too much contradicting
evidence is available.

Comparing the results of different papers is difficult because they study different
outcomes and use different measurements for religiosity and different measures of
religious contexts. Moreover, the authors naturally chose their theoretical framework
depending on the outcome that they are studying.

The review of existing research does not therefore provide conclusive evidence
for deciding which theoretical framework offers the best explanation of the system-
atic variation of the individual-level effects, even for single groups of dependent
variables. Instead, I pointed to contradictory findings to identify major limitations in
existing studies, and suggested recommendations to improve future research. Such
recommendations can help address limitations in existing studies in order to improve
future research on how religious contexts shape the effects of religiosity. Most im-
portantly, the cultural and denominational specificities require greater consideration
in cross-national studies because religiosity seems to be unrelated to attitudes and
behavior in specific cultural settings. More studies are needed to determine which
contextual factors moderate individual religiosity before conclusions can be gener-
alized to enrich theorizing about religion.
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