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A Data and methods

A.1 Data

We rely on the second release of the tenth wave of the European Social Survey (ESS), which
has been carried out every two years since 2002. This survey has been widely used in studies
on European attitudes, including with our research design leveraging the effect of shocks
occurring during the survey fieldwork (Bohmelt, Bove and Nussio, 2020)). Crucially for our
purposes, the precise time at which respondents are interviewed for this survey is set in
advance, not altered as a function of events, and precisely coded in the survey data. We
show the distribution of interview dates in Figure The start of the full-scale Russian
invasion in the early hours of 24th February 2022 represents an exogenous shock to respon-
dents being surveyed thereafter. This allows us to rely on the timing of the invasion that
occurred during the ESS fieldwork period. Eleven countries were surveyed both just before
and after the start of the invasion: Belgium, Great Britain, Greece, Italy, Portugal, Norway,
Montenegro, Macedonia, Norway, Netherlands, and Switzerland (Table ) Thus, our
sample covers countries both inside and outside the European Union; both in Eastern and
Western parts of Europe, as well as in its Southern and Northern parts. Figure[A.3|presents

when the respondents were interviewed in different countries.

We focus on four dependent variables measuring respondents’ level of political trust.
Specifically, the ESS team asks each respondent to indicate on a scale from zero to ten
how much they personally trust in their politicians, in their political parties, in the national

parliament and in the European parliament (Figure [A.4)). We show the distribution of re-



sponses to these four dependent variables before and after the start of the invasion in Figures

[A5|[A.6and[A.7 As shown in Table our control variables are as follows: the age and

gender of respondents; their years of education; their marital status, their subjective income
insecurity (higher values indicate higher insecurity) and the source of their income (wages,
unemployment, social assistance, pensions or investments). Table shows the mean and

standard deviation for all our control variables.

Table A.1: Frequency of respondents across countries

Country Frequency Percentage
Belgium (BE) 328 4.03
Switzerland (CH) 380 4.67
United Kingdom (GB) 259 3.18
Greece (GR) 2,233 27.44
Ireland (IE) 220 2.7
Italy (IT) 2,060 25.31
Montenegro (ME) 634 7.79
Macedonia (MK) 777 9.55
Netherlands (NL) 538 6.61
Norway (NO) 267 3.28
Portugal (PT) 443 5.44
Total 8,139 100

Note: The table displays the frequency of
respondents across eleven countries where
interviews were conducted before and after
the invasion. We apply 60 days bandwidth
around the event.



Table A.2: Description of dependent and control variables

Dependent variables

Description

Trust politicians

Trust in politicians

Trust parties

Trust in political parties

Trust EP

Trust in the European Parliament

Trust parliament

Trust in parliament

Trust UN

Trust in the United Nations

Trust legal

Trust in the legal system

Trust scientists

Trust in scientists

Trust police

Trust in the police

Satisfaction with democracy

How satisfied with the way democracy works in country

Support for the EU

European unification go further or gone too far

Satisfaction health services C19

How satisfied with the way health services coped
with COVID-19 and its consequences

Satisfaction job

How satisfied are you in your main job

Control variables

Country ID Country identifier

Age Age of respondent

Female Female respondent

Education Years of full-time education completed

Difficult on income

Feeling about household’s income nowadays

Source income

Main source of household income

Married/civil

Legally married or in legally registered civil union
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Table A.3: Summary statistics and balance checks with 14 days bandwith

Treatment Control t-test
Mean St. dev. Mean @ St. dew.

Dependent variables

Trust politicians 3.71 2.30 342 241 -0.29***  (-3.81)
Trust in political parties 3.67 2.30 3.37 238  -0.30"** (-3.99)
Trust in the European Parliament 4.73 2.35 4.69 2.34 -0.04  (-0.50)
Trust parliament 4.46 2.44 4.25 2.57 -0.21  (-2.62)
Control variables

Education 12.73 3.95 12.38 4.01 -0.35**  (-2.73)
Age 50.61 18.48 50.53 17.88 -0.08  (-0.14)
Married/civil 0.50 0.50 0.53 0.50 0.02 (1.51)
Female 0.53 0.50 0.53 0.50 0.01 (0.37)
Income difficulties 2.10 0.89 2.14 0.88 0.04 (1.48)
Income source 2.34 1.79 2.30 1.73 -0.04  (-0.61)
Country 13.22 5.28 14.70 5.19 1.48**  (8.73)
Observations 1232 4452 5684
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Figure A.1: Distribution of respondents before and after start of the war

Note: The histogram shows the distribution of respondents by day of their interview for all countries where
the ESS fieldwork had interview days both before and after the start of the war. The vertical line indicates the
start of the Russian invasion of Ukraine on 24 February 2022.
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CARD 9 Using this card, please tell me on a score of 0-10 how much you
personally trust each of the institutions | read out. 0 means you do not trust
an institution at all, and 10 means you have complete trust. Firstly. .. READ OUT__.

[Display before items B7-B12: STILL CARD 9 (IF NECESSARY: How much do you trust...) READ
OouUT..]

No trust Complete (Refu- (Don't
at all trust sal) know)
B6 . [country]'s 00 01 02 03 04 05 06 07 08 09 10 77 88
parliament?
B7 .the legal 00 01 02 03 04 05 06 07 08 09 10 77 &8
system?
B8 ...the police? 00 01 02 03 04 05 06 07 08 09 10 77 88
B9 .--politicians? 00 01 02 03 04 05 06 07 08 09 10 77 &8
B10 . political 00 01 02 03 04 05 06 07 08 09 10 77 &8
parties?
B11 ..theEuropean (00 01 02 03 04 05 06 O7 08 09 10 77 88
Parliament?
B12 ...the United 00 01 02 03 04 05 06 07 08 09 10 77 &8
MNations?
B12a . scientists’ 00 01 02 03 04 05 06 O7 08 09 10 77 88

Figure A.2: Question used to measure political trust in the European Social Survey

Note: The table is reproduced from the codebook of the European Social Survey. Although trust is there-
fore a self-reported measure, there is robust evidence that self-reported measures of trust can be validated
in experimental lab settings (for example, please see Murtin, F., et al. (2018) “Trust and its determinants:
Evidence from the Trustlab experiment”, OECD Statistics Working Papers, No. 2018/02, OECD Publishing,
Paris, https://doi.org/10.1787/86%ef2ec-en)) ), Gonzdlez,S. and Smith, C. (2017) The accuracy of measures of
institutional trust in household surveys: Evidence from the OECD trust database. OECD Statistics Working
Papers 2017/11, and this measure has been used in a wide range of studies (for a recent review, please see
Devine, D. Does Political Trust Matter? A Meta-analysis on the Consequences of Trust. Polit Behav (2024).
https://doi.org/10.1007/511109-024-09916-y).
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Figure A.4: Google trends for a search item "Ukraine"

Note: The figure presents the frequency in searches for the word "Ukraine" between De-
cember 2021 and December 2022. The highest point on the graph indicates the peak of its
popularity. Google releases its trends data at a weekly level. The dashed line represents the
week in which the Russian invasion began. Source: https://support.google.com/trends/
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Figure A.5: Boxplots for distribution of country-date average responses to trust questions
before and after the war

Note: Boxplots for distribution of country-date average responses to trust questions before
and after the war, showing the median (middle white line), 25th percentile (first quartile),
and 75% percentile (third quartile), shown by black boxes.
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Figure A.6: Scatter plots of trust before and after the war

Note: This figure shows several scatter plots of 5-days period average answers to selected trust questions from
the European Social Survey, before and after the start of the war, where the darker horizontal dashed lines
show the average trust level before the start of the war, which can be compared to the lighter horizontal dashed
lines showing this average after the start of the war.
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Figure A.7: Kernel density plots of trust before and after the war

Note: This figure shows kernel density plots of country-date average answers to trust before
(dark line) and after (lighter dashed line) the war.
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A.2 Method

We estimate the effect of the invasion of Ukraine using the following specification:

Yie = @ + B Invasion ic T ’VIXZ'C + Ve + €ic

First, our outcome is captured by y;. for respondent 7 in a country c. We use four depen-
dent variables measuring respondents’ level of political trust in politicians, political parties,
national parliament, and European parliament, respectively. Second, the effect of the treat-
ment is captured by 3. The exact timing of the war is as good as random with respect to the
date during which interviews are scheduled, which is decided at the sampling stage and,
according to the ESS sampling procedures, is never changed. Third, X, is a set of baseline

individual-level control variables, described in the data section A1l above.

Munoz, Falc6-Gimeno and Hernandez| (2020)) identify several potential threats to identi-
fying the causal effect in the “Unexpected Event during Survey Design". One such threat is
non-compliance, where respondents may not be aware of the treatment, leading to incorrect
assignment to the treatment group. However, this is unlikely to pose a significant problem
in our case, as the Russian invasion of Ukraine was one of the most noteworthy events of
2022 and was widely reported across news and socila media channels (World Economic
Forum), 2022)).Russia’s attack on Ukraine began around 5:00 am CET (CNN|, 2022) before
the start of the first European Social Survey (ESS) interview on February 24, 2022. The in-
vasion was extensively reported in morning news broadcasts across Europe. For example,
mentions of "Russian invasion of Europe" and "Nuclear war" in news spiked significantly

after the invasion began (Figure J3.1). Moreover, Ukraine was the third most searched term
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globally on Google and the top query in the news category in 2022 (Google,[2022)). Searches
for terms like "Russia," "Russian invasion of Europe," "Nuclear war," and "Third World War"

also surged immediately following the invasion (Figure ]3.2).

Second, the outcome of the content of responses during the survey interviews should
not be affected by the timing of the interview, except through the event of interest, which
is known as excludability. A source of bias could for instance occur if people had become
more trusting of certain politicians or parties over time for reasons unrelated to any shocks,
including the invasion. Following Mufoz, Falc6-Gimeno and Herndndez, we carry out a

range of placebo and falsification tests:

1. If either of these problems is present, we would expect to observe that ‘'mistiming’
the start of the war a week or two before its true correct date would continue to yield
statistically significant results. Yet, placebo tests where the start of the invasion is
mistimed to be 10 days, 14 days, or 21 days earlier are not statistically significant (Table

F4 in the appendix).

2. Moreover, we drop all observations in the treated group, and then split the remaining
sample covering observations in the control group into two equally sized sub-samples
around the median date which becomes a placebo treatment. We then replicate our
analysis to test for the effect at that point in our sample and show the results in Table
F5 in the appendix. As expected the placebo treatment has no statistically significant

effect.

3. Next, we also replicate our analysis to test whether the arrival of Russian troops to
Belarus for military exercises affected the dependent variables of interest (Table F6
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in the appendix). Our treatment variable takes the value of zero prior to the 17th of
January and one for ten days after that date. Again no statistically significant effect is

detected.

. Fourth, we replicate our analysis to test for the effect of the escalation of fights in
separatist regions in eastern Ukraine on the dependent variables (Table F7 in the ap-
pendix). Our treatment variable takes the value of zero prior to the 17th of February
and one for ten days after that date. This escalation of fights in separatist regions had

no effect on trust abroad.

. As placebo tests, we also analyze a different set of dependent variables capturing other
dimensions that we should not expect to be affected by the Russian invasion (Table G2
in the appendix). One, we consider other ESS variables on trust that are less typically
associated with democratic politics: in scientists, the legal system, and the police, re-
spectively. We find no effects. Two, we show that other dimensions of satisfaction (in
health or one’s job) as well as perceived personal safety are not affected by the inva-
sion, in contrast to satisfaction with democracy, which does increase as a result of the

invasion.

Finally, while the treatment is exogenous to respondents” behaviours or views, it could

be that, for other unrelated reasons, the treatment status of the respondent is correlated

with our outcome variables. This could, for instance, happen if the distribution of relevant

covariates is different for our treatment and control groups. Indeed, while the ESS ensures

that the samples are representative and balanced overall in each country, individuals who

are randomly interviewed before or after the Russian invasion might differ in some ways.
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These differences may then correlate with some individual characteristics that themselves
affect responses to questions captured in our dependent variables. We therefore imple-
ment the recommended ignorability assumption violation tests (Mufioz, Falc6-Gimeno and
Hernédndez| 2020), namely balance tests, covariate adjustments, multiple bandwidths, and

analysis of non-response:

1. We first carry out balance tests showing that there are no statistically significant dif-

ferences in covariates before and after the invasion, except for the case of education

(Table[A3).

2. Second, we therefore apply entropy balancing to achieve covariate symmetry between
our treatment and control groups (Hainmueller, 2012)). This procedure weighs units
in the control group such that the weighted distribution of each covariate mimics —in

terms of mean and variance - the one empirically observed in the treatment group.

3. Next, we explore whether narrowing or extending the bandwidth changes statistically
significant differences between control and treatment groups in trust in politicians and
political parties, while trust in the national parliament is significant for several band-
widths (see Figure 1 in the manuscript). Specifically, we use eight different band-

widths: 10, 14, 21, 31, 40, 50, and 60 days after the start of the invasion, respectively.

4. Finally, attrition could potentially bias our findings. Individuals in the control group
might be easier to reach by interviewers than individuals in the treatment group, for
instance if the war changes the treated respondents” minds about responding to a
survey and/or their ability to do so. The fact that the survey collection rates are not
themselves affected by the war minimizes the risk of attrition. Table F1 in the appendix
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turther suggests that the Russian invasion had no effect on a dichotomous variable

taking value one if the response was missing, and zero otherwise.
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B Results with and without controls
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Table B.1: All results from table 1 (panel A). The effect of the invasion on trust.

Trust in politicians

Trust in parties

(1) (2) (3) (4) (5) (6)

Invasion 0.287***  0.171** 0.207***  0.299***  0.179** 0.226***
(0.0753) (0.0759)  (0.0764) (0.0750) (0.0760)  (0.0767)
Education 0.0487*** 0.0402***
(0.0114) (0.0114)
Age -0.00448 -0.00593*
(0.00310) (0.00316)

Married/civil 0.156* 0.152*
(0.0811) (0.0816)

Female 0.0126 0.00712
(0.0776) (0.0779)

Income difficulties -0.152%** -0.124**
(0.0537) (0.0547)

Income: Self-employment -0.274** -0.223
(0.135) (0.142)

Income: Farming 0.212 0.177
(0.257) (0.272)

Income: Pensions 0.0765 0.0904
(0.126) (0.127)

Income: Unemployment benefit -0.390 -0.351
(0.292) (0.336)

Income: Other benefits -0.370 -0.352
(0.276) (0.269)

Income: Investments 0.370 0.0239
(0.389) (0.345)

Other income sources -0.268 -0.186
(0.197) (0.198)

Country FE No Yes Yes No Yes Yes
Controls No No Yes No No Yes

N 5616 5616 5370 5605 5605 5359

R2 0.00243 0.147 0.163 0.00272 0.144 0.158

Mean Dep. var. 3.486 3.628 3.643 3.435 3.582 3.598

Note: We use 14 days bandwidth in all specifications. We apply entropy balancing for the control
group in regressions presented in columns (2), (3), (5) and (6). Specifications (2), (3), (5) and
(6) include country fixed effects, while we also apply the full set of controls in specifications (3) and
(6). Control variables include age, gender, education, marital status, income difficulties and source of
income. Robust standard errors are adjusted at the individual level. Coefficients that are significantly
different from zero are denoted by the following system: * p < 0.10; ** p < 0.05; *** p < 0.01.
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Table B.2: All results from table 1 (panel B). The effect of the invasion on trust.

Trust in the EP Trust in parliament
(1) (2) 3) (4) (5) (6)
Invasion 0.0771 0.119 0.133 0.210***  0.0615 0.0763
(0.0884) (0.0989)  (0.0994)  (0.0800) (0.0808)  (0.0811)
Education 0.0577*** 0.0365***
(0.0148) (0.0118)
Age -0.00873** -0.00553*
(0.00419) (0.00330)
Married/civil 0.186* 0.250%%*
(0.106) (0.0862)
Female 0.111 -0.0307
(0.102) (0.0820)
Income difficulties -0.0779 -0.257***
(0.0718) (0.0583)
Income: Self-employment -0.115 -0.345**
(0.158) (0.150)
Income: Farming 0.0292 0.166
(0.272) (0.276)
Income: Pensions 0.114 0.0420
(0.171) (0.138)
Income: Unemployment benefit -0.303 -0.675**
(0.442) (0.339)
Income: Other benefits -0.890** -0.981***
(0.414) (0.269)
Income: Investments 0.281 0.146
(0.598) (0.455)
Other income sources -0.266 -0.00559
(0.299) (0.226)
Country FE No Yes Yes No Yes Yes
Controls No No Yes No No Yes
N 3741 3741 3550 5615 5615 5372
R2 0.000202  0.0199 0.0416 0.00115 0.135 0.161
Mean Dep. var. 4.751 4.750 4764 4292 4422 4.436

Note: We use 14 days bandwidth in all specifications. We apply entropy balancing for the control
group in regressions presented in columns (2), (3), (5) and (6). Specifications (2), (3), (5) and (6)
include country fixed effects, while we also apply the full set of controls in specifications (3) and
(6). Control variables include age, gender, education, marital status, income difficulties and source of
income. Robust standard errors are adjusted at the individual level. Coefficients that are significantly
different from zero are denoted by the following system: * p < 0.10; ** p < 0.05; *** p < 0.01.
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C Results with different bandwidths
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E Results with alternative samples of countries

In this section, we discuss the results when performing a jackknife country exclusion ro-
bustness test in Unexpected Events During Survey Designs(UEDSD), which should be in-
terpreted with caution. Indeed, the methodological literature on UEDSD, most notably
Munoz, Falc6-Gimeno and Hernandez| (2020)), does not include it as a recommended ro-
bustness test (see their Table 1 in Section 4.5). This might be because it could introduce
potential challenges such as insufficient statistical power, inflated variance, bias, and loss of

information.

Nevertheless, Table E1 demonstrates the stability of our results. Indeed, our key findings
remain robust when excluding any single country, except in a few cases where the band-
width is very narrow and statistical power is reduced. Out of 231 regressions, only 3.9%
show statistically insignificant coefficients. For trust in parties and trust in politicians, these
non-significant results appear only when Greece (the country with the largest number of re-
spondents) is excluded and for the shortest bandwidths (14 and 21 days). Power analyses
show that excluding Greece leads to severe power issues. For instance, the 14-day band-
width regression on trust in politicians has only a 33.5% chance of detecting a significant
effect if Greece is excluded, compared to 96.75% when it is included. For trust in parlia-
ment, the results are sensitive when excluding Greece for the 14—and 21-day bandwidths
and Macedonia for the 14—and 21- and 60-day bandwidths. Finally, it is not always the
case that tighter bandwidths are methodologically superior nor that they always maximise
internal validity, as Munoz et al (2020: 195-196) make clear: “In the UESD, the equivalent to

the RDD forcing variable is the timing of the interview and, in most applications, will not be related
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to the potential outcomes. Therefore, individuals interviewed around the day of the event will not
necessarily be more similar to each other, and narrower bandwidths will increase variance (reduce
N and statistical power), but not necessarily reduce bias. There are other downsides to the use of
narrow bandwidths. First, they might compromise the generalizability of the results as the effects
will tend to be very local. Second, the effects of certain types of events can take some time to unfold,

and a narrow bandwidth might miss part of the effect or even lead to a false negative.".
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Table E.1: The effect of invasion on trust. Country Jackknife test.

Country excluded: BE CH GB GR IE IT ME MK NL NO PT
Bandwidth (below) (1) (2) (3) (4) (5) (6) (7) (8) 9) (10) (11)
Dependent variable: Trust in parliament
14 days 0.145* 0.177** 0.196** 0.145 0.151* 0.239***  0.148* 0.0756 0.182** 0.147* 0.157*
(0.0806)  (0.0800)  (0.0801)  (0.0999)  (0.0804) (0.0890)  (0.0808)  (0.0817)  (0.0819)  (0.0797)  (0.0809)
21 days 0.160** 0.220%**  0.215**  0.114 0.166** 0.325%*  0.224***  0.0575 0.213***  0.173** 0.203***
(0.0695)  (0.0685)  (0.0687)  (0.0842)  (0.0687)  (0.0768)  (0.0700)  (0.0698)  (0.0701)  (0.0683)  (0.0693)
28 days 0.230%**  0.292***  0.278"*  0.174** 0.246**  0.402**  0.282**  0.113* 0.274**  0.239**  0.278***
(0.0647)  (0.0638)  (0.0639)  (0.0783)  (0.0638)  (0.0708)  (0.0649)  (0.0650)  (0.0657)  (0.0635)  (0.0644)
31 days 0.234***  0.294**  0.279***  0.166** 0.247**  0.393***  0.288***  0.109* 0.282***  0.245"*  0.280***
(0.0638)  (0.0629)  (0.0630)  (0.0775)  (0.0629)  (0.0700)  (0.0637)  (0.0641)  (0.0649)  (0.0626)  (0.0636)
40 days 0.278*  0.329***  0.314**  0.225***  0.281***  0471**  0.313***  0.139** 0.323***  0.254"*  (0.320***
(0.0609)  (0.0603)  (0.0602)  (0.0726)  (0.0601)  (0.0675)  (0.0608)  (0.0613)  (0.0622)  (0.0600)  (0.0608)
50 days 0.297***  0.337***  0.329***  0.255***  0.298***  0.508***  0.318***  0.149** 0.352***  0.270"**  (0.339***
(0.0589)  (0.0584)  (0.0583)  (0.0697)  (0.0582)  (0.0663)  (0.0589)  (0.0595)  (0.0601)  (0.0581)  (0.0589)
60 days 0.250***  0.289**  (0.282***  (0.205***  0.244** (0483  0.257***  0.0933 0.303***  0.218™*  0.289***
(0.0577)  (0.0572)  (0.0572)  (0.0680)  (0.0570)  (0.0655)  (0.0577)  (0.0584)  (0.0588)  (0.0570)  (0.0578)
Dependent variable: Trust in parties
14 days 0.254***  0.308™*  0.312***  0.0759 0.275%*  0.402***  0.292***  0.240***  0.324**  0.274**  0.287***
(0.0766)  (0.0763)  (0.0765)  (0.0944) (0.0763)  (0.0833)  (0.0772)  (0.0780)  (0.0776)  (0.0762)  (0.0773)
21 days 0.293***  0.368™*  0.349**  0.117 0.311***  0.516**  0.353***  0.242***  0.380***  0.325***  0.332***
(0.0663)  (0.0656)  (0.0658)  (0.0803)  (0.0656)  (0.0727)  (0.0674)  (0.0669)  (0.0668)  (0.0657)  (0.0665)
28 days 0.371%*  0.443* 0417 0.205***  0.395***  0.590***  0.413***  0.298** 0438  0.390**  0.404***
(0.0618)  (0.0611)  (0.0611) (0.0752)  (0.0609) (0.0670)  (0.0624)  (0.0621)  (0.0624)  (0.0609)  (0.0617)
31 days 0.374**  0.449*** 0423  0.211***  0.398**  0.602**  0.406**  0.297***  0.445"*  0.398***  0.407***
(0.0608)  (0.0602)  (0.0602)  (0.0743)  (0.0600)  (0.0661)  (0.0612)  (0.0612) (0.0615)  (0.0600)  (0.0608)
40 days 0.395%*  0.457***  0.433"*  0.255***  0.402***  0.668**  0.409**  0.299***  0.452***  0.388***  0.417***
(0.0583)  (0.0578)  (0.0577)  (0.0699)  (0.0575)  (0.0637)  (0.0587)  (0.0587)  (0.0590)  (0.0578)  (0.0583)
50 days 0.360***  0.418**  0.397***  0.235***  0.368***  0.674**  0.366**  0.257***  0.435"*  0.351***  (0.382***
(0.0562)  (0.0558)  (0.0557)  (0.0669)  (0.0556)  (0.0621)  (0.0566)  (0.0568)  (0.0568)  (0.0558)  (0.0564)
60 days 0.313**  0.372**  0.345"**  0.191**  0.318***  0.658***  0.311***  0.204**  0.392***  0.300***  0.333***
(0.0548)  (0.0545) (0.0545) (0.0650)  (0.0543)  (0.0612)  (0.0553)  (0.0555)  (0.0554)  (0.0544)  (0.0551)
Dependent variable: Trust in politicians
14 days 0.233**  0.279***  0.284**  0.0399 0.260%**  0.370***  0.271**  0.214***  0.299***  0.245*>*  0.277***
(0.0768)  (0.0758)  (0.0767)  (0.0938)  (0.0765)  (0.0838)  (0.0778)  (0.0782)  (0.0779)  (0.0762)  (0.0774)
21 days 0.247**  0.318***  0.303***  0.0779 0.274**  0.468"*  0.308™*  0.194**  0.327**  0.275%*  0.293***
(0.0668)  (0.0657)  (0.0662)  (0.0804)  (0.0659)  (0.0730)  (0.0680)  (0.0674)  (0.0672)  (0.0659)  (0.0668)
28 days 0.343*** 0410  0.392**  0.177** 0.374**  0.563***  0.385***  0.271***  0.408***  0.360***  0.380***
(0.0624)  (0.0614) (0.0617)  (0.0754) (0.0614) (0.0676)  (0.0631)  (0.0628)  (0.0630)  (0.0614)  (0.0623)
31 days 0.357*** 0427 0.408**  0.194**  0.389***  0.575***  0.392***  0.280***  0.427***  0.379***  0.393***
(0.0615)  (0.0605)  (0.0608)  (0.0746)  (0.0606)  (0.0668)  (0.0620)  (0.0619)  (0.0622)  (0.0605)  (0.0614)
40 days 0.370***  0.423*  0.414**  0.235"*  0.389***  0.633***  0.386**  0.277*** 0435  0.367***  0.396***
(0.0587)  (0.0579)  (0.0580)  (0.0697)  (0.0577)  (0.0641)  (0.0590)  (0.0591)  (0.0595)  (0.0580)  (0.0586)
50 days 0.340***  0.387***  0.382***  0.226™*  0.361***  0.640**  0.346***  0.239***  0.420***  0.334**  0.364**
(0.0566)  (0.0559)  (0.0560)  (0.0669)  (0.0558)  (0.0626)  (0.0570)  (0.0571)  (0.0572)  (0.0560)  (0.0566)
60 days 0.296**  0.346™*  0.337***  0.187***  0.315**  0.623**  0.295**  0.190***  0.380***  0.286***  0.317***

(0.0552)  (0.0546)  (0.0548)  (0.0651)  (0.0546)  (0.0618)  (0.0557)  (0.0559)  (0.0558)  (0.0547)  (0.0554)

Note: Each cell represents the results from a different regression. Constant and control variables are included (same as in baseline regressions)
but not shown. Coefficients that are significantly different from zero are denoted by the following system: * p < 0.10; ** p < 0.05; *** p < 0.01.
The top row shows which country is excluded from a regression while the first column shows which bandwidth has been used. This jack-knife
robustness check is carried out for the three main dependent variables.
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F Further checks

46



Table F.1: The effect of the invasion on missing values in variables
capturing political trust.

Trust in politicians

Trust in parties

(1) (2) (3) (4)
Invasion 0.00391 0.00467  0.000763 0.00339
(0.00456) (0.00451) (0.00502) (0.00511)
N 2243 2243 2243 2243
R2 0.000318 0.0115 0.0000102 0.0146
Mean Dep. var.  0.0120 0.0120 0.0143 0.0143
Trust in parliament Trust in the EP
(1) (2) (3) (4)
Invasion 0.00634 0.00797 0.00312 0.00254
(0.00476) (0.00498) (0.00597) (0.00642)
Country FE No Yes No Yes
N 2243 2243 2243 2243
R2 0.000755 0.0217 0.000120 0.0236
Mean Dep. var. 0.0134 0.0134 0.0205 0.0205

Note: We use 14 days bandwidth in all specifications. Robust
standard errors are adjusted at the individual level. Coeffi-
cients that are significantly different from zero are denoted by
the following system: * p < 0.10; ** p < 0.05; ** p < 0.01.
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Table F.2: The effect of the invasion with trend.

Trust in politicians Trust in parties
(1) (2) (3) (4)
Invasion 0.170** 0.206™** 0.182* 0.230***
(0.0759)  (0.0763)  (0.0760)  (0.0766)
Trend 0.00150  0.00128  -0.00323  -0.00343
(0.00332) (0.00326) (0.00315) (0.00305)
N 5616 5370 5605 5359
R2 0.147 0.163 0.144 0.158
Mean Dep. var. 3.628 3.643 3.582 3.598
Trust in parliament Trust in the EP
(1) (2) (3) (4)
Invasion 0.0559 0.0705 0.118 0.132
(0.0808)  (0.0811)  (0.0989)  (0.0994)
Trend 0.00625*  0.00535  0.00135  0.00135
(0.00368) (0.00368) (0.00434) (0.00423)
Weights Yes Yes Yes Yes
Country FE Yes Yes Yes Yes
Controls No Yes No Yes
N 5615 5372 3741 3550
R2 0.136 0.162 0.0199 0.0416
Mean Dep. var. 4.422 4.436 4.750 4.764

Note: The invasion variable is a dummy taking the value one
if the respondent was interviewed after the Russian invasion,
and zero otherwise. All specifications includes country fixed
effects. We use 14 days bandwidth in all specifications. Con-
trol variables include age, gender, education, marital status,
income difficulties, and source of income. We apply entropy
balancing for the control group in all regressions. Robust stan-
dard errors are adjusted at the individual level. Coefficients
that are significantly different from zero are denoted by the
following system: * p < 0.10; ** p < 0.05; *** p < 0.01.
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Table E.3: The effect of the invasion on political trust. Alternative stan-
dard error clustering and time effects.

Trust in politicians

(1) (2) (3) (4) (5)

Invasion 0171  0.404™ 0404™ 0404  0.258"
(0.0759)  (0.147)  (0.119) (0.145) (0.0776)

N 5616 5370 5370 5370 5370

R2 0.147 0247 0247 0.247 0.0429

Trust in parties

(1) (2) (3) (4) (5)

Tnvasion 0.179% 0276 0.276 0.276" 0.282%
(0.0760)  (0.158)  (0.116) (0.158) (0.0767)

N 5605 5359 5359 5359 5359

R2 0144 0226 0226 0.226 0.0417

Trust in parliament

(1) (2) (3) (4) (5)

Invasion 0.0615  0.325**  0.325** 0.325** 0.162**
(0.0808) (0.164) (0.163) (0.162) (0.0822)
Country FE Yes Yes Yes Yes Yes
Controls No Yes Yes Yes Yes
Standard Errors Robust  Robust Date  Country date ~ Wild
Week No Yes Yes Yes No
N 5615 5372 5372 5372 5372
R2 0.135 0.220 0.220 0.220 0.0494

Note: We use 14 days bandwidth in all specifications. The invasion vari-
able is a dummy taking the value one if the respondent was interviewed
after the Russian invasion, and zero otherwise. All specifications includes
country fixed effects. Control variables include age, gender, education,
marital status, income difficulties, and source of income. Columns (1)-
(2) apply robust standard errors, the next column applies standard error
clustering at the date of the interview, in column (4) we cluster standard
errors at the country and date of the interview, while columns (5) applies
wild cluster bootstrapped t-statistics. We apply entropy balancing for the
control group in all regressions apart from wild and pairs bootstraps. We
control for the week of the interview in columns (1), (3) and (4). Coeffi-
cients that are significantly different from zero are denoted by the follow-
ing system: * p < 0.10; ** p < 0.05; *** p < 0.01.
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F.1 Placebo and falsification
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Table F.4: The effect of the invasion on polit-
ical trust. Placebo checks.

Trust in politicians
1) 2) (3)

War 10 days earlier -0.0530

(0.110)
War 14 days earlier 0.0119
(0.0985)

War 21 days earlier 0.0422

(0.103)
N 2066 2282 2217
R2 0.191 0.184 0.180
Mean Dep. var. 3.547 3.559 3.563

Trust in parties
(1) (2) (3)

War 10 days earlier -0.0346

(0.108)
War 14 days earlier 0.0660
(0.0975)

War 21 days earlier 0.0795

(0.102)
Country FE Yes Yes Yes
Controls Yes Yes Yes
N 2061 2276 2210
R2 0.201 0.190 0.189
Mean Dep. var. 3.516 3.549 3.530

Note: All specifications use country fixed effects
and controls. We apply 10, 14, 21 days band-
widths of the placebo invasion. We apply entropy
balancing for the control group in all regressions.
Robust standard errors are adjusted at the indi-
vidual level. Coefficients that are significantly dif-
ferent from zero are denoted by the following sys-
tem: * p < 0.10; ** p < 0.05; *** p < 0.01.
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Table E5: The effect of the invasion on political
trust. Placebo checks.

Trust in parliament

(1) (2) (3)
War 10 days earlier -0.00709
(0.115)
War 14 days earlier -0.144
(0.107)
War 21 days earlier -0.0902
(0.112)
N 2066 2278 2213
R2 0.213 0.168 0.170
Mean Dep. var. 4.303 4.356 4.350

Trust in the European Parliament

(1) ) 3)
War 10 days earlier -0.00621
(0.122)
War 14 days earlier -0.132
(0.113)
War 21 days earlier -0.141
(0.117)
Country FE Yes Yes Yes
Controls Yes Yes Yes
N 1984 2195 2134
R2 0.0726  0.0702 0.0665
Mean Dep. var. 4.603 4.659 4.657

Note: All specifications use country fixed effects and
controls. We apply 10, 14, 21 days bandwidths of the
placebo invasion. We apply entropy balancing for the
control group in all regressions. Robust standard er-
rors are adjusted at the individual level. Coefficients
that are significantly different from zero are denoted
by the following system: * p < 0.10; ** p < 0.05;

5 < 0.01.
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G Effects on other dependent variables
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Table G.1: The effect of the invasion on satisfaction with democracy
and support for the EU.

Satisfaction with democracy Support for the EU

(1) (2) (3) (4)

Invasion 0.157** 0.193** 0.297**  0.302***
(0.0764) (0.0768) (0.0832) (0.0837)
Country FE Yes Yes Yes Yes
Controls No Yes No Yes
N 5590 5356 5322 5089
R2 0.168 0.186 0.0748 0.104
Mean Dep. var.  5.308 5.332 5.254 5.254

Note: This table shows results for our analyses of two other dependent
variables: the first is satisfaction with democracy which is measured with
a question asking respondents how satisfied with the way democracy
works in country; and the second dependent variable is support for the
EU which is measured with a question asking respondents whether Euro-
pean unification go further or gone too far. We use 14 days bandwidth in
all specifications. All specifications includes country fixed effects. Con-
trol variables include age, gender, education, marital status, income diffi-
culties, and source of income. We apply entropy balancing for the control
group in all regressions. Robust standard errors are adjusted at the in-
dividual level. Coefficients that are significantly different from zero are
denoted by the following system: * p < 0.10; ** p < 0.05; *** p < 0.01.
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Table G.2: The effect of the invasion on other measures of trust

and satisfaction.

Trust
(1) (2) (3)
Scientists Legal System Police
Invasion -0.0215 -0.0571 -0.00746
(0.0720) (0.0811) (0.0769)
N 4875 5376 5405
R2 0.0422 0.245 0.122
Mean Dep. var. 7.215 5.613 6.517
Safe walk in dark Satisfaction
(1) (2) (3)
Health services C19 Job
Invasion -0.0287 0.0435 -0.0272
(0.0253) (0.0826) (0.0831)
Country FE Yes Yes Yes
Controls Yes Yes Yes
N 5409 4887 2868
R2 0.188 0.159 0.121
Mean Dep. var. 2.081 5.716 7.308

Note: The invasion variable is a dummy taking the value one if the
respondent was interviewed after the Russian invasion, and zero
otherwise. All specifications includes country fixed effects. Con-
trol variables include age, gender, education, marital status, income
difficulties and source of income. We apply entropy balancing for
the control group in all regressions. Robust standard errors are ad-
justed at the individual level. Coefficients that are significantly dif-
ferent from zero are denoted by the following system: * p < 0.10;
**p < 0.05; *** p < 0.01.
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10 days 14&ays 21 c;ays 28 days 31 &ays 40 c‘iays 50 éays 60 days 10 days 14&ays 21 c;ays 28 days 31 &ays 40 c‘iays 50 éays 60 days
(a) Satisfaction with democracy (b) Support for the EU

Figure G.1: The effect of the invasion on satisfaction in democracy and support for the EU
across time

Note: This figure plots the estimates of the effect of the Russian invasion on satisfaction with democ-
racy and support for the EU. Circles are OLS coefficient estimates from distinct regressions of each
dependent variable on a dummy variable taking value one if respondents were interviewed after
the start of the invasion, and zero otherwise, for different time bandwidths. All regressions include
controls, country fixed effects and entropy weights. Vertical bars are 90 per cent confidence intervals
calculated with robust standard errors.
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H Heterogeneity analyses
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Table H.1: The effect of the invasion on political trust. Heterogene-
ity by age.

Trust in politicians Trust in parties
(1) (2) (3) (4)
Invasion 0.524* 0.433" 0.604**~ 0.556™*

(0212)  (0.224)  (0.212)  (0.225)

Invasion * Age  -0.00769*  -0.00443 -0.00901** -0.00648
(0.00398)  (0.00428)  (0.00400) (0.00431)

N 5556 5370 5545 5359
R2 0.157 0.162 0.156 0.157
Mean Dep. var. 3.595 3.643 3.553 3.598
Trust in parliament Trust in the EP
(1) (2) (3) (4)
Invasion 0.646™" 0.569** 0.361 0.251

(0.221)  (0.235)  (0.268)  (0.290)

Invasion * Age  -0.0117*** -0.00967**  -0.00475  -0.00234
(0.00416) (0.00451) (0.00506) (0.00557)

Country FE Yes Yes Yes Yes
Controls No Yes No Yes
N 5556 5372 3697 3550
R2 0.145 0.160 0.0252 0.0403
Mean Dep. var. 4.384 4.436 4.780 4.764

Note: We conduct heterogeneity analysis for the key control
variables - age, gender and income. All specifications include
country fixed effects. Control variables include age, gender,
education, marital status, income difficulties and source of in-
come. We apply entropy balancing for the control group in
all regressions and 14 days bandwidth. Robust standard er-
rors are adjusted at the individual level. Coefficients that are
significantly different from zero are denoted by the following
system: * p < 0.10; ™ p < 0.05; *** p < 0.01.
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Table H.2: The effect of the invasion on political trust. Het-
erogeneity by gender.

Trust in politicians  Trust in parties
(1) (2) (3) (4)

Invasion 0200 0309  0.199° 0.295"
(0.103)  (0.112)  (0.105) (0.113)

Invasion * Female -0.144 -0.192 -0.116 -0.130
(0.142) (0.153) (0.142) (0.153)
N 5616 5370 5605 5359
R2 0.156 0.162 0.152 0.157
Mean Dep. var. 3.572 3.643 3.530 3.598

Trust in parliament  Trust in the EP

(1) (2) (3) (4)

Invasion 00669 0112 0110 0.152
(0.112)  (0.120)  (0.135) (0.150)

Invasion * Female -0.0455 -0.0675 -0.0215 -0.0364
(0.153) (0.162) (0.182) (0.200)

Country FE Yes Yes Yes Yes
Controls No Yes No Yes
N 5615 5372 3741 3550
R2 0.142 0.159 0.0227  0.0402

Mean Dep. var. 4.364 4.436 4.764 4.764

Note: We conduct heterogeneity analysis for the key con-
trol variables - age, gender and income. All specifications
include country fixed effects. Control variables include
age, gender, education, marital status, income difficulties
and source of income. We apply entropy balancing for the
control group in all regressions and 14 days bandwidth.
Robust standard errors are adjusted at the individual level.
Coefficients that are significantly different from zero are
denoted by the following system: * p < 0.10; ** p < 0.05;
“*p < 0.01.
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Table H.3: The effect of the invasion on political trust. Heterogeneity by income.

Trust in politicians ~ Trust in parties

(1) (2) (3) (4)

Invasion 0.263"* 0328 0.285"* 0.373°"
(0.0986)  (0.105) (0.0988)  (0.104)

Invasion x Income: Self-employment -0.329  -0.469*  -0.232 -0.437
(0.237)  (0.259)  (0.242) (0.272)

Invasion x Income: Farming 0.121 0.00252 0.0502 -0.109
(0.446) (0.500) (0.479) (0.533)

Invasion x Income: Pensions -0.409**  -0.336* -0.410** -0.372**
(0.171) (0.183) (0.171) (0.183)

Invasion x Income: Unemployment benefit  -0.471 -0.630 -0.865  -1.089*
(0.567)  (0.563)  (0.612)  (0.627)

Invasion x Income: Other benefits -0.198 -0.112 -0.0507 -0.0162
(0.516)  (0.526) (0.501) (0.516)

Invasion x Income: Investments 1.791*  1.800*** 0.534 0.609
(0.684) (0.695) (0.680) (0.669)

Invasion x Other income sources 0.432 0.489 0.395 0.371
(0.383) (0.376)  (0.370)  (0.381)
Country FE Yes Yes Yes Yes
Controls No Yes No Yes
N 5515 5370 5503 5359
R2 0.163 0.166 0.159 0.159
Mean Dep. var. 3.574 3.643 3.534 3.598

Note. We conduct heterogeneity analysis for the key control variables - age, gender
and income. All specifications include country fixed effects. Control variables include
age, gender, education, marital status, income difficulties and source of income. We
apply entropy balancing for the control group in all regressions and 14 days band-
width. Robust standard errors are adjusted at the individual level. Coefficients that
are significantly different from zero are denoted by the following system: * p < 0.10;
**p < 0.05; *** p < 0.01.
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Table H.4: The effect of the invasion on political trust. Heterogeneity by income.

Trust in parliament Trust in the EP

(1) (2) (3) (4)

Invasion 0294 0354  0.165  0.249"
(0.104)  (0.108)  (0.126)  (0.135)

Invasion x Income: Self-employment -0.663**  -0.780***  -0.197  -0.482
(0.269)  (0.289) (0.283)  (0.306)

Invasion x Income: Farming 0.275 0.360 0.349  0.000290
(0.517) (0.549) (0.580) (0.560)

Invasion x Income: Pensions -0.628"*  -0.643***  -0.274 -0.230
(0.183) (0.195) (0.221)  (0.243)

Invasion x Income: Unemployment benefit ~ -0.920 -1.132* 0.238  -0.0652
(0.648)  (0.654) (0.778) (0.876)

Invasion x Income: Other benefits -1.463*** -1.353***  -0.599 -0.193
(0.483) (0.497) (0.813) (0.833)

Invasion x Income: Investments 0.766 0.917 1.679* 1.971**
(0.892) (0.883) (1.013) (0.964)

Invasion x Other income sources 0.405 0.197 -0.188 -0.264
(0.424) (0.444) (0.547) (0.584)
Country FE Yes Yes Yes Yes
Controls No Yes No Yes
N 5515 5372 3662 3550
R2 0.157 0.166 0.0318 0.0430
Mean Dep. var. 4.365 4.436 4.768 4.764

Note. We conduct heterogeneity analysis for the key control variables - age, gender
and income. All specifications include country fixed effects. Control variables include
age, gender, education, marital status, income difficulties and source of income. We
apply entropy balancing for the control group in all regressions and 14 days band-
width. Robust standard errors are adjusted at the individual level. Coefficients that
are significantly different from zero are denoted by the following system: * p < 0.10;
*p < 0.05; *** p < 0.01.
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I Results with 31 days bandwidth instead of 14 days

65



Table I.1: The effect of the invasion on political trust with 31 days bandwidth.

Trust in politicians

Trust in parties

(1) (2) (3)

(4) (5) (6)

Invasion 0.443**  0.276** 0.307** 0.451*** 0.280** 0.316***
(0.0594) (0.0668) (0.0677) (0.0588) (0.0660) (0.0671)
Country FE No Yes Yes No Yes Yes
Controls No No Yes No No Yes
N 6884 6884 6581 6863 6863 6561
R2 0.00788 0.127 0.141 0.00839 0.128 0.141
Mean Dep. var. 3.584 3.730 3.730 3.533 3.685 3.684
Trust in the EP Trust in parliament
(1) (2) (3) (4) (5) (6)
Invasion 0.0940 0.120 0.135 0.328**  (.145** 0.153*
(0.0688) (0.0860) (0.0871) (0.0620) (0.0695) (0.0706)
Country FE No Yes Yes No Yes Yes
Controls No No Yes No No Yes
N 4703 4703 4463 6877 6877 6577
R2 0.000395 0.0163 0.0383 0.00392 0.122 0.142
Mean Dep. var. 4.769 4.765 4764 4.365 4.500 4.502

Note: We use 31 days bandwidth in all specifications. We apply entropy balancing for
the control group in regressions presented in columns (2), (3), (5) and (6). Specifica-
tions (2), (3), (5) and (6) include country fixed effects, while we also apply the full set
of controls in specifications (3) and (6). Control variables include age, gender, educa-
tion, marital status, income difficulties and source of income. Robust standard errors
are adjusted at the individual level. Coefficients that are significantly different from
zero are denoted by the following system: * p < 0.10; ** p < 0.05; *** p < 0.01. Full
results are presented in tables 1.2 and 1.3.
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Table 1.2: The effect of the invasion on trust in politicians and parties with 31 days band-
width.

Trust in politicians Trust in parties
(1) (2) (3) (4) (5) (6)
Invasion 0.443***  0.276™*  0.307***  0.451***  (0.280*** 0.316™**
(0.0594) (0.0668) (0.0677)  (0.0588) (0.0660)  (0.0671)
Education 0.0359*** 0.0320***
(0.0100) (0.00994)
Age -0.00440* -0.00548**
(0.00266) (0.00270)
Married/civil 0.155** 0.176**
(0.0726) (0.0719)
Female 0.00287 -0.0181
(0.0683) (0.0680)
Income difficulties -0.200*** -0.173***
(0.0463) (0.0473)
Income: Self-employment -0.233* -0.219*
(0.122) (0.126)
Income: Farming 0.194 0.200
(0.240) (0.246)
Income: Pensions 0.129 0.129
(0.112) (0.111)
Income: Unemployment benefit -0.289 -0.246
(0.269) (0.322)
Income: Other benefits -0.300 -0.313
(0.237) (0.234)
Income: Investments 0.379 0.261
(0.279) (0.269)
Other income sources -0.211 -0.0884
(0.179) (0.185)
Country FE No Yes Yes No Yes Yes
Controls No No Yes No No Yes
N 6884 6884 6581 6863 6863 6561
R2 0.00788 0.127 0.141 0.00839 0.128 0.141
Mean Dep. var. 3.584 3.730 3.730 3.533 3.685 3.684

Note: We use 31 days bandwidth in all specifications. We apply entropy balancing for the control
group in regressions presented in columns (2), (3), (5) and (6). Specifications (2), (3), (5) and (6)
include country fixed effects, while we also apply the full set of controls in specifications (3) and
(6). Control variables include age, gender, education, marital status, income difficulties and source of
income. Robust standard errors are adjusted at the individual level. Coefficients that are significantly
different from zero are denoted by the followingﬁystem: *p < 0.10; ** p < 0.05; *** p < 0.01.



Table 1.3: The effect of the invasion on trust in the European Parliament and national
parliament when using 31 days bandwidth.

Trust in the EP Trust in parliament
(1) (2) (3) 4) (5) (6)
Invasion 0.0940 0.120 0.135 0.328***  0.145** 0.153**
(0.0688)  (0.0860) (0.0871) (0.0620)  (0.0695)  (0.0706)
Education 0.0528*** 0.0271***
(0.0128) (0.0105)
Age -0.00995*** -0.00502*
(0.00368) (0.00285)
Married/civil 0.229** 0.230***
(0.0940) (0.0752)
Female 0.106 -0.0591
(0.0881) (0.0714)
Income difficulties -0.137** -0.280***
(0.0615) (0.0500)
Income: Self-employment -0.149 -0.258**
(0.144) (0.131)
Income: Farming 0.243 0.255
(0.243) (0.216)
Income: Pensions 0.152 0.138
(0.150) (0.119)
Income: Unemployment benefit -0.429 -0.547*
(0.417) (0.313)
Income: Other benefits -0.608* -0.680***
(0.333) (0.251)
Income: Investments 0.420 0.260
(0.387) (0.334)
Other income sources -0.134 -0.0193
(0.261) (0.198)
Country FE No Yes Yes No Yes Yes
Controls No No Yes No No Yes
N 4703 4703 4463 6877 6877 6577
R2 0.000395 0.0163 0.0383 0.00392 0.122 0.142
Mean Dep. var. 4.769 4.765 4.764 4.365 4.500 4.502

Note: We use 31 days bandwidth in all specifications. We apply entropy balancing for the control
group in regressions presented in columns (2), (3), (5) and (6). Specifications (2), (3), (5) and (6)
include country fixed effects, while we also apply the full set of controls in specifications (3) and (6).
Control variables include age, gender, education, marital status, income difficulties and source of in-
come. Robust standard errors are adjusted at the individual level. Coefficients that are significantly
different from zero are denoted by the followin%%ystem: *p < 0.10; ** p < 0.05; *** p < 0.01.
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Table 1.9: The effect of the invasion with trend when using 31 days

bandwidth.
Trust in politicians Trust in parties
(1) (2) (3) (4)
Invasion 0.272%** 0.302*** 0.287*** 0.324***
(0.0669) (0.0675) (0.0659) (0.0667)
Trend 0.00205 0.00210 -0.00327  -0.00325
(0.00357) (0.00345) (0.00331) (0.00318)
N 6884 6581 6863 6561
R2 0.127 0.141 0.128 0.141
Mean Dep. var. 3.730 3.730 3.685 3.684
Trust in parliament Trust in the EP
(1) (2) (3) (4)
Invasion 0.133* 0.141** 0.116 0.131
(0.0698) (0.0709) (0.0861) (0.0869)
Trend 0.00586 0.00532 0.00186 0.00200
(0.00400) (0.00394) (0.00464) (0.00444)
Weights Yes Yes Yes Yes
Country FE Yes Yes Yes Yes
Controls No Yes No Yes
N 6877 6577 4703 4463
R2 0.122 0.143 0.0163 0.0383
Mean Dep. var. 4.500 4.502 4.765 4.764

Note: The invasion variable is a dummy taking the value one
if the respondent was interviewed after the Russian invasion,
and zero otherwise. All specifications includes country fixed
effects. Control variables include age, gender, education, mar-
ital status, income difficulties and source of income. We apply
entropy balancing for the control group in all regressions. Ro-
bust standard errors are adjusted at the individual level. Co-
efficients that are significantly different from zero are denoted
by the following system: * p < 0.10; ** p < 0.05; *** p < 0.01.
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Table 1.10: The effect of the invasion on satisfaction with democracy
and support for the EU when using 31 days bandwidth.

Satisfaction with democracy Support for the EU

(1) (2) (3) (4)

Invasion 0.134* 0.166** 0.233**  (0.250***

(0.0653) (0.0662) (0.0700) (0.0702)
Country FE Yes Yes Yes Yes
Controls No Yes No Yes
N 6856 6566 6541 6257
R2 0.150 0.168 0.0646 0.0962
Mean Dep. var. 5.323 5.330 5.128 5117

Note: This table shows results for our analyses of two additional depen-
dent variables: the first is satisfaction with Democracy, which is measured
with a question asking respondents how satisfied with the way democ-
racy works in country; and the second dependent variable is support for
the EU is measured, which is measured with a question asking respon-
dents whether European unification go further or gone too far. We use
31 days bandwidth in all specifications. All specifications includes coun-
try fixed effects. Control variables include age, gender, education, marital
status, income difficulties and source of income. We apply entropy bal-
ancing for the control group in all regressions. Robust standard errors are
adjusted at the individual level. Coefficients that are significantly differ-
ent from zero are denoted by the following system: * p < 0.10; ** p < 0.05;
**p <0.01.
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J Literature and Theory

J.1 Literature on relevance, determinants and consequences of trust

The literature on political trust is vast, and we therefore cannot do it justice in the neces-
sarily short review of a letter. Instead, our review emphasises four main takeaways from
the literature: (1) trust is a well-defined concept which can be applied to both political ac-
tors and institutions, as we do in this letter; (2) the concept of trust has been extensively
and consistently measured using surveys; (3) a wide range of individual and national level
factors are associated with trust, but the time it takes for distinct effects to materialise dif-
fers between factors; and (4) trust has been declining in many democracies with important
economic, social and political consequences. We discuss each point in more detail in the
following paragraphs, but given the vast scholarship on this topic, we only refer to some

studies for illustrative purposes rather than providing an exhaustive review.

First, the state of the art provides a solid conceptualization of what trust is and how it
should be defined (see Uslaner, 2017, for a recent review). Following Bauer and Freitag
(2018, pp. 2-30), a person A "trusts (judges the trustworthiness of) a trustee B concerning
some behavior X in context Y at time ¢". This trust in a particular behavior is not neutral but
instead has a positive connotation: trust is a "belief that another person or institution will
act consistently with their expectations of positive behavior" (OECD) 2017, p. 10). Within
the parameters of this broad definition, one can further differentiate between more or less
diffuse recipients of trust (e.g., Norris, 2011)). Building on [Easton| (1965), Petrarca, Giebler

and Wefsels| (2022, p. 330) distinguishes between two main potential recipients of trust:
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"national parliaments, as an institutional recipient, and political parties, as actor-centered recipi-
ents" (Petrarca, Giebler and Weflels| 2022} p. 330). In our letter, we include both trust in the

national parliament and political parties, as well as trust in politicians.

Second, we follow a very wide range of studieq'|using surveys to measure political trust.
Although there have been long-standing debates about the use of surveys and their short-
comings (Glaeser and et al., 2000; Fehr and et al., 2003; Johnson and Mislin, 2012)), more
recent experimental evidence has corroborated the validity and reliability of survey mea-
sures (Johnson and Mislin, 2011} Murtin and et al., 2018} |Gonzélez and Smith, 2017)). Using
standard and widely-used surveys such as the European Social Survey, as we do in our
letter, also makes sense from the perspective of contributing to the quantitative literature
on the topic that has relied on the European Social Survey or very similar trust questions
from other surveys (see Devine and Valgardsson, 2024, for a recent survey), and we see this

endeavor as complementary to the more qualitative studies on this topic.

Third, a wide range of factors has been shown to matter for trust, at both the individ-
ual and national levels, including family background, education, age, gender, class, and
occupation, as well as the behavior, corruption, and competence of political leaders and
institutions (Anderson and Tverdova) 2003; Ares and Hernadndez, 2017} Bjernskov, 2006;
Delhey and Newton) 2003;|Hardin, 2002; Keele, |2007; |Li and Fung) 2012; Rothstein and Us-
laner|, 2005; Mayne and Hakhverdian, 2017; Warren, (1999; Zmerli and Hooghe, 2016)). One
can further distinguish (cf. Devine and Valgardsson, 2024, Figure 1) between longer-term

factors (e.g., early life socialization, family background, growing up in a particular neigh-

! |Uslaner (2017); Bauer and Fatke| (2014); De Juan and Pierskallal (2016); Dunn| (2012)); [Ellinas and Lampri-
anou| (2014));[Hooghe, Marien and Oser| (2017)); Marien| (2011)); Reitan, Gustafsson and Blekesaune| (2015)).
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bourhood and as part of a particular generation) which imply a relatively stable degree of
trust in life subsequently (Almond and Verba, (1963} Dalton, 2004; |Freitag and Ackermann,
2016; Inglehart, 1997; Putnam), 1995)), and short-term factors, such as government perfor-
mance (e.g., [Armingeon and Cekal, 2014; Chanley, Rudolph and Rahn, 2000; [Haugsgjerd
and Kumlin| 2020)), or even short-term shocks, such as terrorist attacks, foreign policy de-
velopments, visits from diplomats, elections abroad, and pandemics (e.g., Nagel, Nivette
and Czymara, 2024; Dinesen and Jeeger, 2013} van der Meer, Steenvoorden and Ouattara,
2023} Stevenson and Wolfers, 2011} Vlandas and Halikiopoulou) 2024)). In this letter, we

explore the effect of a shock that has not previously received attention.

Finally, according to a large number of studies that use a range of different measures,
trust has been declining in most advanced democracies (Boggild, 2020; Thomassen and van
Ham) 2017; Budge, Newton and et al., 1997; Citrin and Stoker, 2018; Dalton, |[2004; Fuchs and
Klingemann, 1995; Kaase and Newton, 1995; Norris,2011; Schmitter and Trechsel, 2004} Levi
and Stoker, 2000). This phenomenon raises significant concerns due to the far-reaching con-
sequences of trust on crucial political and economic aspects such as political engagement,
voter discontent, anti-system sentiments, populism, collaborative efforts, institutional le-
gitimacy, operational efficacy, public health, crime rates, economic prosperity, and over-
all societal well-being (Ahn and Hemmings| 2000; Algan and Cahud| 2010, 2013; Bélanger
and Aarts|, 2006; |Boarini and et al., 2012 Brown and et al., [2006; Buonanno, Montolio and
Vanin, 2009; Cheles, Ferguson and Vaughan, [1995; Craig and Maggiotto, |1981; Helliwell
and Wang), 2010; [Lindstrom, 2005; |[Lochner and et al.,2003; |[Lubbers, Gijsberts and Scheep-
ers, 2002; Mishler and Rose, 2001; Muller, Jukam and Seligson, 1982; Putnam,(1993; Temple,

2000). Therefore, in the context of declining trust and the adverse effects it engenders, un-
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derstanding the drivers of trust is important, both theoretically and for policy.
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J.2 Location in wider literature on conflicts

This letter is focused on the interaction between wars and conflicts on the one hand, and
political trust on the other hand. Table |J.1)maps out the types of outcomes studied in the
literature depending on a country’s involvement in a conflict, and situates our contribution
in this literature. Much of the existing research is located in cells A and B, which include
studies on the direct effects of war on the level of trust and the attitudes of individuals liv-
ing in nations that are directly involved in a conflict (Baker and Oneal, 2001; Bauer et al.,
2016; Baum and Groeling, 2010; Eichenberg), 2005, 2006; [Eichenberg and Stoll, 2017} Erik-
son and Stoker, 2011; Gartner, Segura and Wilkening), (1997; Gershkoff and Kushner, 2005;
Hallin, 1984; Hintson and Vaishnav), 2023; |Holsti, 2004; Isernia, Juhasz and Rattinger, 2002;
Jentleson and Britton, |1998; Karol and Miguel, 2007; Koch| 2011; Koch and Nicholson, 2016;
McCormick and Wittkopf, [1990; Mueller, 1970, 1973, 1994; Reifler et al., 2014; Schreiber,

1976; [Verba et al., 1967)).

Table J.1: Degree of involvement in conflict and type of attitudes

Dependent variable

(below)
Countries’ involvement
Other attitudes Political trust
(below)

Direct A: Studies on attitudes towards conflicts B: Studies on political trust in

in directly involved countries warring countries

C: Studies focused on war-related D: This letter focuses on political

Indirect attitudes in countries that are not trust in countries that are not

directly involved directly involved

From these two strands of literature, there are strong reasons to expect that wars and
conflicts will affect foreign as well as domestic policy attitudes toward the conflict and
the government, respectively. However, there are less clear expectations about potential
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changes in the views and attitudes of individuals living in non-belligerent countries, which
are not directly involved militarily and will therefore face lower threats to their sovereignty,
bear lower economic costs, and avoid the destruction of infrastructure or loss of military
and civilian lives. Although such countries may still be indirectly impacted, for instance
through economic consequences that are created by global instability and/or if they offer
military or economic support to the affected countries, the theoretical mechanisms linking

external conflicts to domestic political trust in these contexts remain unclear.

Moreover, some existing studies explore foreign policy opinions and stances on the war
among individuals living in non-involved countries, captured in cell C in table [J.1| (Furia
and Lucas| [2006; Eichenberg, |2006; Furia and Lucas| 2006; de Mesquita and Downs) 2006
Telhami, 2003} Goldsmith, Horiuchi and Inoguchi, 2005). Taken together, these studies sug-
gest that Western democracies’” military interventions in predominantly non-democratic,
non-Western nations have affected attitudes toward these conflicts, even in countries that
were not directly targeted. Closest to this letter, (Gehring| (2022)) explored how the Russian
attack of Ukraine in 2014 bolstered support for European integration, particularly in Baltic
countries that faced a higher perceived or real threats from Russia. More recently, Balcells,
Tellez and Villamil (2024)) find evidence that the most recent invasion of Ukraine had a

positive effect on Spanish nationalism but not on regional identities.

While both studies are valuable in analysing the impact of the past and present Russian
invasion of Ukraine, the first article focused on an older and much less pronounced secu-
rity threat for Europe, while neither articles considered the effects on political trust across
several European countries. In this letter, we study the trust-related attitudes of people

living in several European countries that were not directly involved in the conflict started
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by Russia’s invasion of Ukraine (cell D in table [.I)). Crucially, the political regime of the
attacker country differed from that of the attacked country: Russia, a non-Western, illiberal
and authoritarian state (Freedom House, 2023) attacked a democracy, in this case Ukraine,
which had been getting progressively closer, politically and economically, to Europe. This
difference in political regime in turn could matter given the potential affinities between
democracies, if their well-documented, albeit debated, reluctance to wage wars with each

other translates into a "transnational rally around the flag” and lead to greater political trust.

82



J.3 Linking conflicts abroad to political trust at home

In our analysis, the Russian invasion of Ukraine serves as a "bundled treatment” (Enos et al.,
2019) combining a range of shocks - economic, migration, policy, and security-related - each
distinct in nature and unfolding over different timelines. Survey respondents were initially
treated with the receipt of the news that Russia had invaded Ukraine. Shortly after, govern-
ments made public announcements about the war and its likely implications. Hence, both
the news and the announcement could in principle shape people’s perceptions of the ex-
tent of the security threats to their country and livelihoods, as they receive new information
via print media, radio broadcasts, television, digital platforms, and online searches. For in-
stance, Figure shows Google searches for Ukraine significantly increased following the

start of the invasion.

In addition, there is a range of descriptive evidence linking the news of the invasion
to heightened threat perceptions in the media. One way to measure how the information
shock of the invasion was delivered and mediated by the media and journalists is shown
in Figure [J.2) which presents results for the prevalence of different word mentions in Nexis
Lexis news, including mentions of "Russian invasion of Europe" and "Nuclear war", which
all increased after the start of the invasion, while mentions of "Russia" and "Third World
War" also reached new heights. This framing of the invasion as potentially leading to a
Russian invasion of Europe, a nuclear war, and a third world war can be expected to shape

how the news of the invasion is received and perceived by the European public.
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Figure J.1: Mentions of "Russia” (top left cell), "Russian invasion of Europe" (top right cell)
"Nuclear war" (bottom left cell) and "Third World War" (bottom right cell) in the news as
captured by Nexis news database
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Figure J.2: Mentions of "Russia" (top row), "Russian invasion of Europe" (second row),
"Nuclear war" (third row), and "Third World War" (bottom row) in Google trends database

In turn, this information shock of the Russian invasion of Ukraine can then lead to
heightened (perceived or real) security threats to people in Europe, which can then increase
political trust. Unfortunately, the European Social Survey, which would have allowed us to
use the same design to estimate the causal effect of the invasion on threat perceptions, does
not include questions about perceived threats. Instead, we consider other surveys with
tieldwork that do not overlap with the timing of the invasion, thereby representing more
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descriptive evidence: various Eurobarometer surveys suggest that many European citizens
were worried about the war, how it would develop and the risk of possible escalation to a
third world or nuclear war (European Commission, 2022)) | Similarly, Figure[J.3|shows that
Google searches of the words "Russia”, "Russian invasion of Europe", "Nuclear War", and

"Third World War" all increased drastically when the invasion started.

After the first few weeks following Russia’s military attack on Ukraine, people living
in Europe can no longer be assumed to only be treated with announcements and news of
the war. Indeed, western governments adopted different policies to sanction Russia and
provide economic as well as military assistance to Ukraine (Meissner and Graziani| 2023;
Council of the EU and the European Council, [2023]). Governments’ policy responses to the
conflict could in turn influence people’s satisfaction with the government, and hence trust
in political institutions and actors in Europe, if they are seen as appropriate and efficient.
Consistent with this possibility, public support for these measures appeared strong across
Europe, with surveys revealing that the vast majority of respondents wanted their govern-
ments to provide military aid to Ukraine and to impose economic sanctions on Russiaf| In
addition, we find that the Russian invasion had a positive effect on satisfaction with democ-
racy, the government, and the state of the national economy in the country (Figure|G.1|and
Figure[J.3)), although the effect disappears in the medium run for the latter two variables.
This increase in satisfaction should also result in higher political trust in the short run, but

this effect may also subsequently subside over time, in line with the ‘opinion leadership

2 https:/ /www.europarl.europa.eu/at-your-service/files/be-heard /eurobarometer/2022 /public-

opinion-on-the-warin-ukraine/en-public-opinion-on-the-war-in-ukraine-20220401.pdf
https:/ /www.europarl.europa.eu/at-your-service/files/be-heard /eurobarometer/2022 /public-opinion-
on-the-warin-ukraine/en-public-opinion-on-the-war-in-ukraine-20220401.pdf

https://europa.eu/eurobarometer/surveys/detail /2772
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https://europa.eu/eurobarometer/surveys/detail/2772

school’: while political and media elites are initially reluctant to criticize political elites
and institutions in times of crisis, this unity may not last as disagreements emerge over
the management of the crisis and evaluations of the policy response resume, hence shaping

the duration of the effect (Hetherington and Nelson| 2003)).

Moreover, the Russian invasion of Ukraine itself and the policies that Western govern-
ments adopted thereafter, brought about important negative developments in terms of in-
vestment and trade flows, energy price hikes increasing inflation, as well as a deteriora-
tion in labour and financial markets (see Table [.2)). Although there is a large literature
on the linkages between conflicts and wars and demands for redistribution and welfare
state expansion (Marshall and et al., [1964; Nettle and Saxe| 2020; Tilly, 1975; Scheve and
Stasavage, 2010, 2012; (Obinger and H. Schmitt, |2018; Obinger, Petersen and Starke, 2018;
H. and Schmitt, 2020; Voors et al., 2012; Piketty| 2014; Alesina and Giuliano, [2011; Skocpol,
1995; Dryzek and Goodin, (1986; Castles, 2010; Rehm, 2016; Kuziemko et al., 2015; Gualtieri,
Nicolini and Sabatini, 2019)), it has not considered explicitly considered the potential con-
sequences for political trust. Since insecurity is associated with lower political trust (Citrin
and Stoker, 2018;|Wroe} 2016; Rohde| 2023; Foster and Frieden, 2017)), the negative economic
effects of foreign conflicts could decrease political trust in Europe over the medium to long
term. However, we do not find evidence to support this expectation: the invasion did not
have a statistically significant impact on perceived income insecurity (Figure[J.3)), and the

invasion’s effect on political trust was positive.
Finally, about 7.5 million Ukrainians over time sought refuge in Europe, which could

have been expected to create concerns and resentment in receiving countries, for instance

leading to anti-immigration attitudes and voting for radical right parties (Scheve and Slaugh-
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Figure ].3: Effect of invasion on satisfaction and insecurity

Note: This figure plots the estimates of the effect of the invasion of Ukraine on various dimen-
sions. Circles are OLS coefficient estimates from distinct regressions of each dependent variable on
a dummy variable taking value one if respondents were interviewed after the start of the invasion,
and zero otherwise, for different time bandwidths. All regressions include controls (educational
level, age, marital status, gender, difficulties with income and income source), country fixed effects
and entropy weights. Vertical bars are 90 per cent confidence intervals calculated with robust stan-
dard errors. The European countries are Belgium, Switzerland, Germany, Estonia, Finland, United
Kingdom, Ireland, Netherlands, Norway, and Sweden.
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ter, 2001; Mayda, 2006; Facchini and Mayda, 2009; Hanson, Scheve and Slaughter, 2007}
Steinmayr), 2021} Dinas et al., 2019} Dancygier and Donnelly, 2013)). Although it is not a pri-
ori clear whether these effects should be expected to reduce political trust, our findings do
not in any case support this conjecture since perceptions of immigration’s economic impact

improved after the invasion (Figure[J.3)).

Table J.2: Inflation in selected countries in 2021 and 2022

Year month | EU27 | Euroarea | BE | IE | GR | Italy | NTH | PT | NO | SWI | MON | NM
2021 — 01 1.2 0.9 06 |-01]|-24]| 07 1.6 | 02|27 | -06| -0.7 2.6
2021 — 02 1.3 0.9 03 |-04]-19 1 19 [ 03|36 |-04]| -01 2.5
2021 — 03 1.7 1.3 1.6 | 0.1 | -2 0.6 19 |01 |34 | -02 0.6 2.7
2021 — 04 2 1.6 21 | 1.1 | -11 1 1.7 [-011| 32 | -0.1 1.8 3.1
2021 — 05 2.3 2 25119 |12 | 12 2 05|28 | 03 2.3 3.3
2021 — 06 2.2 1.9 26 |16 | 06 | 1.3 1.7 |-06| 3 0.5 2.8 2.3
2021 — 07 2.5 2.2 14 | 22 | 0.7 1 1.4 1.1 | 33| 05 3.6 2.8
2021 — 08 3.2 3 4.7 3 12 | 25 27 |13 |38 | 0.8 3.8 3.3
2021 — 09 3.6 3.4 38 13819 | 29 3 1.3 | 48 | 0.8 3.5 4
2021 — 10 4.4 4.1 54 | 51 | 28 | 32 37 |18 | 4 1.3 3.9 4.7
2021 — 11 5.2 49 71 | 54 4 3.9 59 | 26 |58 | 15 4.4 4.8
2021 — 12 5.3 5 6.6 | 5.7 | 44 | 42 64 |28 | 61| 1.3 45 49
2022 — 01 5.6 5.1 8.5 5 55 | 5.1 76 | 34|31 )| 14 5.5 6.7
2022 — 02 6.2 5.9 95 | 57 | 63 | 6.2 73 | 44 | 35| 19 6.4 7.7
2022 — 03 7.8 7.4 93 | 69 8 68 | 11.7 | 55 | 47 | 2.2 8.7 9
2022 — 04 8.1 7.5 93 | 73191 | 63 | 11.2 | 74 | 59 | 23 10.2 | 10.6
2022 — 05 8.8 8.1 99 | 83 |105| 73 | 102 | 81 | 6.2 | 2.7 10.6 | 11.9
2022 — 06 9.6 8.7 105| 9.6 | 11.6 | 85 9.9 9 7 3.2 119 | 145

Note: Eurostat CPI inflation data.

We summarise the different potential effects of the Russian invasion of Ukraine on non-
involved European countries in Table The immediate receipt of the news appears to
have increased the threat perception of the European public: google searches, media men-
tions and survey evidence all point to greater concerns about military conflicts, nuclear
threats and the possibility of an escalating war in Europe and beyond. This makes us ex-

pect a rally round the flag raising political trust. This expectation of a positive short-term
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effect driven by a threat mechanism is consistent with the "patriotism school’: at times of
crisis and greater threat, people rally around political actors and institutions in a show of
national unity (Hetherington and Nelson, 2003)). In the medium to long term, the effects of
the war on the economy and migration flow into Europe, as well as the government policy
responses to the invasion, could also affect trust. Inflation and migration flow increased as
the invasion continued in the medium to long term, but this does not appear to have under-
mined the government: the invasion had a positive effect on satisfaction with democracy,
with the government and with the national economy, as well as positive assessments of

immigration’s impact on economy, whereas it had no effect on subjective income insecurity.

Considering these different dynamics jointly, the effect of the invasion on political trust
could culminate in the medium term. On the one hand, the threat effect may subside over
time, which would make the impact plateau on trust plateau. On the other hand, the Rus-
sian invasion of Ukraine led to policy responses that appear to have been well-received in
Europe, but this effect may also subsequently subside over time. This would be consistent
with the ‘opinion leadership school” whereby political and media elites are initially reluc-
tant to criticize political elites and institutions at times of crisis, but this unity is short-lived
and over time disagreements over the management of the crisis and evaluations of the pol-
icy response resume, hence shaping the duration of the effect (Hetherington and Nelson,

2003).
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Table J.3: Short run positive effects versus medium run negative effects of invasion on trust

Temporal dimension

Mechanisms Short run (< 14 days) Medium (> 21 days) to long run (> 50 days)
A-Expected positive effect on political | B - Expected positive effect on political
trust: trust falls over time:

- Invasion leads to greater perceived - Effect of invasion on threat perceptions

I . threats to European countries and plateaus, so no further increase of trust

nformation

about invasion

their democratic political regime

- Higher perceived threats lead to a
'rally round the flag” of people
around their political institutions and
actors

- Threat perception subsides as conflict
does not spill over into other countries,
so effect of invasion on trust also
decreases

Real and policy
effects of

invasion

C-Expected small positive effect on
political trust:

- 'Real” consequences not (yet) felt by
wider public;

- Policy announcements could be
well-received by public

- We find increased satisfaction with
government consistent with a
positive response to announcements

D-Expected negative effect on political
trust:

- Negative economic shocks could
increase subjective individual economic
insecurity, but we find no evidence for
this effect

- Migration flows could create
dissatisfaction, but we find positive
effects on perceptions of immigration
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K Evidence on other foreign conflicts and/or other coun-
tries

The previous two sections have, first, located our letter in the wider literature on conflicts
and attitudes, and second, explored potential mechanisms linking the Russian invasion of
Ukraine to political trust in European countries: an informational threat mechanism and a
set of non-informational, real effects on policies and outcomes. Although European coun-
tries were not directly involved in the conflict, they were geographically close to the conflict
and were supportive of Ukraine, which had been getting closer to Europe and further en-
trenched its liberal democratic institutions, whereas Russia is seen as a geopolitical threat
and an authoritarian illiberal state. Thus, a question emerges about whether our findings
travel to other cases with different degrees of proximity to conflicts and various configu-
rations of political regime alignment between the attacker country, attacked country, and

non-attacked country under consideration.

Proximity to the conflict could increase the real and perceived risk of the war spilling
over to non-involved, but geographically close countries, as well as increasing some of the
real effects; for example in the case of Europe, migration flows were substantial and dis-
rupted energy supplies fed into inflation. Thus, democracies that are very far away, for
example in Latin America, may not experience the same degree of threat from the invasion
of Ukraine. Similarly, US interventions in the Middle East in the early 2000s were relatively
far from European countries, which made a direct spill-over into European territories highly
unlikely and reduced the threat effect of the invasion on non-involved countries. In addi-

tion to geographic distance, the notion that the public relates differently to conflicts abroad
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depending on the symmetry of political regimes of the involved parties aligns with the ob-
served sympathies and solidarity between democracies documented in democratic peace
theory (Johns and Davies, 2012; Tomz and Weeks| 2013} Bell and Quek] 2018} Mousseau,
2000, 2003; Bear and Braumoeller,|1997; Owen, 2005; Poznansky,[2015; Raknerud and Hegre,
1997; Rosato, 2003; Harrison, [2010; Kegley and Hermann), 1997; Kinsella, 2005]). Conversely,
many studies investigating consequences of Western military interventions in non-Western
countries document a negative impact on attitudes towards the West (Goldsmith, Hori-
uchi and Inoguchi, 2005; Meyer, Rizzo and Ali, 2007 Eichenberg and Stoll, 2017; Eichen-
berg), |2006; Furia and Lucas, 2006; Eichenberg, 2006; Furia and Lucas, |2006; de Mesquita

and Downs, 2006).

To analyze whether our finding in the case of the Russian invasion of Ukraine and polit-
ical trust in Europe travels to other cases with different distances to the conflict and various
differences in the political regimes between the attacker, attacked and non-involved coun-
tries, we have reviewed available surveys covering countries that were not directly involved
in other conflicts and where their fieldwork also overlapped with the start of the conflict. We
first considered alternative cross-national surveys that could be used to explore the effect
of the Russian invasion of Ukraine on political trust in non-European countries. Two cross-
national surveys did not have overlapping fieldworks for any of the countries included in

the survey: the Latin American Public Opinion Project (LAPOP) and the Afrobarometer.

Two other cross-national surveys had only one country that could be included in the
analysis. The first is the World Values Survey (WVS) which recently released its seventh
wave. This wave was initially meant to be collected between 2017 and 2021, but three non-

European countries were delayed due to Covid-19 and only finished their fieldwork later in
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2022, out of which only one had fieldwork that took place both before and after the invasion:
Libya (all fieldwork before the start of the invasion: 12-12-2021 - 26-01-2022); Slovakia (all
tieldwork before the start of the invasion: 19-01-2022 - 22-02-2022), and Uruguay (where
the fieldwork overlapped: 27-01-2022 - 22-03-2022). Our analyses suggest there is no statis-
tically significant effect of the invasion on political trust in Uruguay (Figure[K.I)), consistent
with the notion that proximity is a necessary condition for a conflict to result in a higher
threat perception leading to higher political trust in non-involved countries, even when the
political regimes between the attacked and non-involved country are similar and different

from the attacker.

The second survey is the Arab Barometer. While wave 8 is ongoing since September 2023
and therefore the entire fieldwork started well after the invasion, the fieldwork in wave 7
took place between October 2021 and July 2022. Egypt, Iraq, Lebanon, Mauritania, Pales-
tine, and Tunisia only had survey data before the Russian invasion of Ukraine, while Alge-
ria, Kuwait, Morocco only had survey data after the war had already started. The fieldwork
overlapped with the start of invasion in only three countries: Jordan, Libya, and Sudan; but
Libya| and Sudanf| were both experiencing severe political, social and economic turmoil
in February and March 2022, thereby compromising the identification strategy, so we only
focus on Jordan. The survey includes questions on whether respondents trust their govern-

ment, parliament and prime minister. The results suggest no statistically significant effect

4 https://www.swp-berlin.org/10.18449/2023C44/
https://www.bmz.de/en/countries/libya/political-situation-152398

> https:/ /www.cfr.org/global-conflict-tracker/conflict/power-struggle-sudan
https:/ /www.europarl.europa.eu/doceo/document/B-9-2022-0081_EN.html
https://www.usip.org/publications /2022 /07 /sudan-narrow-opportunity-get-democratic-transition-back-
track
https:/ /www.aljazeera.com/news/2022/3/31/protester-killed-as-sudanese-rally-against-coup-economic-
Crisis
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on political trust, which is consistent with the scope condition about proximity and align-

ment of political regimes (Figure [K.2)).

Moreover, we also considered whether other conflicts could be used, where the threat
level, identity of - and distance between - attacker and attacked country differed from our
case. Several conflicts would have been interesting to analyse but unfortunately had no
overlap with the fieldwork of the European Social Survey. Two previous similar wars were
excluded because they did not overlap with the ESS fieldwork: the Russian invasion of
Crimea starting on 20" February 2014 and the war in Donbas in the East of Ukraine start-
ing on 12th April 2014 both fell between rounds 6 (Round 6 fielded between 14/08/2012
and 20/12/2013) and 7 (Round 7 Time period 01/08/2014 - 13/12/2015). Similarly, the
2008 Russo-Georgian War starting on 7" August also occurred between two ESS rounds:
3 (fielded between 21/08/2006 and 02/09/2007) and 4 (fielded between 25/08/2008 and
28/02/2011). Finally, the start of the 2006 Israel-Lebanon War (12 Jul 2006 - 14 Aug 2006)
started before the closest round, ESS round 3 (fielded between 21/08/2006 and 02/09/2007.
However, consistent with our expectation but without strong causal identification, there
is some relevant evidence for one of these conflicts, the 2014 Russian intervention, which
appears to have increased support for European integration, especially in Baltic countries

(Graf, 2020; Gehring, 2022]).

We have found two instances where the ESS fieldwork did overlap with a past conflict:
the US invasions of Iraq on 20" March 2003 and Syria on 22" September 2014. ﬂ These two

cases are especially relevant for our purpose because they constitute the opposite scenario to

6 They overlap with the timing of the first round of ESS (collected between 01/09/2002 and 15/12/2003) and
the seventh round of the ESS (collected between 01/08/2014 and 13/12/2015), respectively.
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ours, since in both cases a Western democracy invaded a non-democratic country that was
much farther away from Europe. Our estimation strategy is the same as for our analysis,
although the country sample varies depending on which countries were covered by past
waves of the relevant ESS survey fieldworks (see notes to figures). As shown in figures
and there are no statistically significant effects. We interpret this null finding as
consistent with the notion that the distance from conflict and the target of attack meant that
European public did not feel threatened, while the effect of invasion and policy responses

were also weaker than in the case of the Russian invasion of Ukraine.

We summarise our results in Table in a two-dimensional space where the conflict
can be close to, or far from, the public whose political trust one analyses, and the politi-
cal regimes of the attacked, attacker and non-involved countries can differ in distinct ways.
Thus, the Russian invasion of Ukraine consisted of a case where the attacked country had a
more similar political regime to European countries than Russia, while the conflict was rel-
atively close, thereby leading to a positive effect on political trust. When distance increases
and/or it is a democracy that attacks a non-democracy, then no significant effect on trust
can be found. We interpret this evidence as prima facie consistent, and are confident in our
tinding that Russian invasion of Ukraine did have a positive effect on political trust in Eu-
rope, but future research should further investigate whether or not this holds across more

cases and why/why not.
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Figure K.1: The effect of Ukraine’s invasion on political confidence across time in Uruguay

Note: This figure plots the estimates of the effect of the Russian invasion of Ukraine on various di-
mensions of confidence. The dependent variables capture the level of confidence in: (a) political
parties; (b) government; and (c) parliament on a scale from 1 (none at all) to 4 (a great deal). Cir-
cles are OLS coefficient estimates from distinct regressions of each dependent variable on a dummy
variable taking value one if respondents were interviewed after the start of the invasion, and zero
otherwise, for different time bandwidths. All regressions include controls (age, gender, educational
level, employment status and whether the respondent is married/civil partnership) and entropy
weights. Vertical bars are 90 per cent confidence intervals calculated with robust standard errors.
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(b) Trust in Prime-minister (c) Trust in government
Figure K.2: The effect of Ukraine’s invasion on political trust across time in Jordan

Note: This figure plots the estimates of the effect of the Russian invasion of Ukraine on various
dimensions of trust in Jordan. The dependent variables capture the level of trust in: (a) parliament;
(b) Prime Minister/Head of Government; and (c) government on a scale from 1 (no trust at all)
to 4 (a great deal of trust). Circles are OLS coefficient estimates from distinct regressions of each
dependent variable on a dummy variable taking value one if respondents were interviewed after
the start of the invasion, and zero otherwise, for different time bandwidths. All regressions include
controls (age, gender, educational level, employment status, whether the respondent has children
and whether resides in a rural area) and entropy weights. Vertical bars are 90 per cent confidence
intervals calculated with robust standard errors.
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Figure K.3: The effect of Syria’s invasion on political trust in Europe

Note: This figure plots the estimates of the effect of the invasion of Syria on the 22nd of September
2014 on various dimensions of trust. Circles are OLS coefficient estimates from distinct regressions
of each dependent variable on a dummy variable taking value one if respondents were interviewed
after the start of the invasion, and zero otherwise, for different time bandwidths. All regressions
include controls (educational level, age, marital status, gender, difficulties with income and income
source), country fixed effects and entropy weights. Vertical bars are 90 per cent confidence intervals
calculated with robust standard errors. The European countries are Belgium, Switzerland, Germany,
Estonia, Finland, United Kingdom, Ireland, Netherlands, Norway, and Sweden.
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Figure K.4: The effect of Iraq’s invasion on political trust across time

Note: This figure plots the estimates of the effect of Iraq’s invasion on the 20th of March 2003 on
various dimensions of trust. Circles are OLS coefficient estimates from distinct regressions of each
dependent variable on a dummy variable taking value one if respondents were interviewed after
the start of the invasion, and zero otherwise, for different time bandwidths. All regressions include
controls (educational level, age, marital status, gender, difficulties with income and income source),
country fixed effects and entropy weights. Vertical bars are 90 per cent confidence intervals calcu-
lated with robust standard errors. The European countries are Austria, Germany, and Ireland.
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Geographical proximity

Far

Close

Political regime

Similar political regime
between attacked country
and non-involved country

High threat leads to positive
effect on trust

E.g. Russian invasion of
Ukraine increased political
trust in European
democratic countries

Low threat and limited
impact leads to no effect

E.g. Russian invasion of
Ukraine had no effect on
political trust in Uruguay

Very low threat and limited

Dissimilar political regime
between attacked country and
non-involved country

Low threat leads to no effect

E.g. UK and US interventions in

No cases analysed
in this letter

impact leads to no effect

middle east had no effect on
political trust in European
democratic countries;
Russian invasion of Ukraine
had no effect on political trust
in Jordan

Table K.1: Conditions for wars abroad to affect trust at home
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