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Materials and Methods

We use the tenth wave of the European Social Survey released in December 2022 for our anal-
ysis. The survey covers a representative sample from over 20 European countries. Crucially for
our purpose, the interview dates for surveyed respondents are clearly preassigned. Respondents
in eight countries were surveyed both just before and straight after the invasion: Switzerland,
Greece, Italy, Montenegro, Macedonia, the Netherlands, Norway, and Portugal (see Table S1).
Our sample therefore includes countries both inside and outside the EU, although over 50% of
the respondents are in Southern Europe. Overall, there is a good spread of respondents before
and after the start of the war on 24th February 2022, even if this varies depending on the country
under consideration (see Fig. S1). As the Russian invasion of Ukraine took place during the
ESS fieldwork period, it represents an exogenous shock to the subset of respondents that were
randomly interviewed after the start of the war.

We estimate the effect of the invasion on a series of dependent variables by estimating the

following equation:

Yie = o+ PBlnvasion;. + vX;e + Ve + € (1)

Our outcome variable, y;., represents the attitudes of respondent 7 in a country c. We focus
on five types of attitudes which we describe briefly in the next paragraphs. First, to capture au-
thoritarian attitudes, we use three questions that ask respondents whether they find it acceptable
for a country to have a strong leader above the law, whether following rules and traditions is
very much like them or not at all like them, and whether they agree that their country needs the
most loyalty towards its leaders.

Second, two questions allow us to measure democratic attitudes. Specifically, respondents

are asked to rate the importance of living in a democratically governed country and being free,

2



respectively. Third, to assess attitudes towards the European Union, we rely on five variables.
The first two ask respondents whether they are emotionally attached to their country and Europe,
respectively. Next, we also have a question about whether European unification has gone too
far (or should go further). We then include a question to respondents who live in countries
that are not member states about whether they would like their country to join the EU and
to respondents who live in EU member states about whether they would like their country to
leave or remain in the EU. Fourth, for immigration attitudes, respondents are asked whether
immigration is bad or good for the country’s economy, culture, and “as a place to live”. They
can also express a view about whether the government should allow more immigration for two
hypothetical groups: “different race/ethnic group from majority” and “immigrants from poorer
countries outside Europe”. Fifth, respondents are asked whether their government should reduce
differences in income levels and another question about whether their government protects all
citizens against poverty.

We control for several relevant individual characteristics X;.: the age, gender of respon-
dents, residence in urban areas, years of education, subjective income insecurity, and source of
income (wages, unemployment, social assistance, pensions, or investments). Country-specific
fixed effects 7, are also included to capture unobservable cross-national heterogeneity, while
our baseline models report robust standard errors ¢;., although we also check robustness for dif-
ferent clusters. All coefficients are estimated using Ordinary Least Squares, but using ordinary
logistic regressions does not change our results.

The effect of the invasion is captured by . The exact date of the invasion is as good as
random in terms of whether respondents got interviewed just before or just after the war began.
These dates are decided at the sampling stage and, according to ESS sampling procedures, are
never changed. In the next paragraphs, we discuss the key conditions for causal identification

in ‘Unexpected Event during Survey Design’ and its challenges, following (/) and (2): full



compliance, ignorability and exclusion.

First, full compliance requires individuals in the treatment group to have actually been
treated. In cases where the treatment is administered by a researcher (e.g. RCT or survey
experiments), it is straightforward to assume that all individuals in treated groups have received
the treatment. In our case, the treatment is the receipt of information about the start of the war
for all respondents to the survey that were interviewed after the invasion has started. It is in
general very difficult to formally test this assumption since there is no a priori way to be sure
that all respondents were aware that the invasion had started before the time of their interview.
That being said, non-compliance is highly unlikely in our case because the Russian invasion
of Ukraine was a major event in 2022 that received widespread attention both in print media
and online. According to Google’s 2022 report, Ukraine was the third most searched term on
their search engine overall and number one in the news category. Compliance was also likely
immediate as the invasion occurred before the first interview on February 24th and was widely
reported in the morning news across European countries.

Second, the ESS ensures in its sampling and weighing protocols that samples are represen-
tative and balanced in terms of the characteristics of respondents. Our treatment is random and
not related to the distribution of respondent characteristics, so there are in principle no reasons
for individuals of particular age, residence, gender, education or income to be more or less likely
to have been interviewed after the start of the war. Since respondents cannot change the time
of their interview, and since the ESS decided this time in advance, there are no possibilities for
certain types of respondents to be more or less likely to pull out after the invasion began. This
limits the potential for selective attrition in terms of treated respondents with certain character-
istics dropping from the sample. However, it could be that through a purely random allocation
process individuals with certain characteristics end up being over- or under-represented before

versus after the start of the war. A balance test shows that there indeed exists a statistically



significant difference between the mean values of individuals interviewed after the start of the
war, although for very few of the covariates. To address this issue, we apply entropy rebalanc-
ing between the treatment and control groups (/). The resulting reweighting effectively ensures
that the distribution of each covariate is the same in the reweighted treated and control group.
Third, the exclusion assumption requires us to exclude the possibility that unrelated cyclical
dynamics, and/or other closely occurring events, confound the effect of our treatment. To ad-
dress this issue, we replicate our analyses for different bandwidths around the start of the war.
Reducing the bandwidth entails potential benefits and risks (2). On the upside, reducing the
bandwidth makes it more likely that the exclusion restrictions are met. The closer the time of
the interview to the date of the treatment cut-off point, the more likely that the treatment is as
random as possible for a subset of individuals with relatively fewer unobservable differences in
characteristics. This has the additional advantage of limiting the likelihood that other unrelated
events drive the observed treatment effect. In terms of risks, a tighter bandwidth reduces the
number of individuals included in the sample, while not always ensuring that these individuals
share more similar characteristics and will therefore not automatically decrease bias, while the
variance rises. At the same time, the smaller sample and shorter time frame limits generaliz-
ability by providing more local treatment effects. If the true treatment effect of the event occurs
only over time, a narrower bandwidth might also wrongly suggest a null effect. We therefore
use eight different time frames in our analysis: 7, 14, 21, 28, 31, 40, 50 and 60 days after the

start of the invasion.
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Fig. S1. Distribution of respondents before and after start of war

The histogram shows the distribution of respondents by day of their interview for all countries covered
by the ESS which overlapped before and after the war. The vertical line indicates the start of the Russian
invasion of Ukraine on 24 February 2022.



Table S1: Frequency of respondents across countries

Country Frequency Percentage
Switzerland (CH) 376 5.20
Greece (GR) 2,209 30.54

Italy (IT) 2,040 28.20
Montenegro (ME) 633 8.75
Macedonia (MK) 768 10.62
Netherlands (NL) 510 7.05
Norway (NO) 265 3.66
Portugal (PO 432 5.97

Total 7,233 100
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Fig. S2. Density of data collection 60 days before and after the
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Table S3: Variables summary statistics

Mean Standard deviation Min Max
Strong leader 3.16 3.15 0.00 10.00
Follow traditions 242 1.21 1.00  6.00
Loyalty toward leader 3.22 1.12 1.00 5.00
Importance of democracy 8.83 1.85 0.00 10.00
Importance of being free 2.18 1.08 1.00 6.00
Emotionally attached to country 7.87 243 0.00 10.00
Emotionally attached to the EU 5.51 2.59 0.00 10.00
Join the EU 0.77 0.42 0.00 1.00
Leave the EU 0.13 0.33 0.00 1.00
More EU unification 5.24 2.59 0.00 10.00
Immigration good for economy 4.67 2.57 0.00 10.00
More immigration from non-majority group 2.67 0.97 1.00 4.00
More immigration from poorer & non-EU 271 0.96 1.00 4.00
Immigration good for culture 491 2.62 0.00 10.00
Immigration makes place better 4.64 244 0.00 10.00
Government should reduce income differences  1.98 0.92 1.00  5.00
Government protects people from poverty 3.96 2.65 0.00 10.00
Observations 4180
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