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TABLE 1S. Relative frequency distribution of loneliness amongst older adults in Europe, 2020 

	Variable
	Percentage (%) 

	Loneliness
	

	   Hardly ever or never
	69.3

	   About the same
	17.2

	   More so
	12.7

	   Less so
	0.7

	Total
	100.0

	Sample size 
	20.698



  
	TABLE 2S. Unconditional means model (M0). Loneliness worsening among European older men and women in 2020. Odds ratios, standard errors, and fit statistic.

	

	Variable 
	Model 0

	
	Men
	Women

	Constant
	0.075*** (0.009)
	0.180*** (0.016)

	Intra-class correlation coefficient (ICC)
	0.083 (0.026)
	0.052 (0.015)

	Sample size
	10,549
	13,951

	Notes: Model 0 is estimated using the STATA’s melogit command.
Significance levels: * p < 0.05, ** p < 0.01, *** p < 0.001.



TABLE 3S. Random intercept logit model (M1). Loneliness worsening among European older men and women in 2020. Odds ratios, standard errors, and fit statistic.

	Variable 
	Model 1

	
	Men
	Women

	Internet use: Yes
	0.680*** (0.054)
	0.917 (0.047)

	Constant
	0.090*** (0.011)
	0.187*** (0.017)

	Intra-class correlation coefficient (ICC)
	0.082 (0.025)
	0.052 (0.015)

	Likelihood-ratio test (LR)
	LR chi2 (1) = 24.42
	LR chi2 (1) = 8.17

	Model 0 nested in Model 1
	Prob > chi2 = 0.000
	Prob > chi2 = 0.004

	Sample size
	 10,542
	13,945

	Notes: Model 1 is estimated using the STATA’s melogit command. 
Significance levels: * p < 0.05, ** p < 0.01, *** p < 0.001.





	TABLE 4S. Random slope logit model (M3). Loneliness worsening among European older men and women in 2020. Odds ratios, standard errors, and fit statistic.

	
	
	

	Variable 
	Model 3

	
	Men
	Women

	Internet use: No
	
	

	   Yes
	0.964 (0.108)
	1.232** (0.086)

	Age
	1.015* (0.007)
	1.004 (0.004)

	Household size
	0.505*** (0.036)
	0.608*** (0.025)

	Education: Low (ISCED 1-2)
	
	

	   Medium (ISCED 3-4)
	0.940 (0.097)
	0.919 (0.060)

	   High (ISCED 5-6)
	1.121 (0.139)
	0.950 (0.080)

	Households' ability to make ends meet since the pandemic: With great difficulty
	
	

	   With some difficulty
	0.776 (0.113)
	0.633*** (0.057)

	   Fairly easily 
	0.601** (0.094)
	0.492*** (0.047)

	   Easley 
	0.514*** (0.089)
	0.406*** (0.044)

	Health: Poor/Fair
	
	

	   Good
	0.606*** (0.056)
	0.757*** (0.046)

	   Very good/Excellent
	0.491*** (0.065)
	0.597*** (0.052)

	Extraversion
	0.935 (0.044)
	0.952 (0.029)

	Agreeableness
	1.098 (0.059)
	0.995 (0.034)

	Conscientiousness
	1.028 (0.056)
	0.983 (0.034)

	Neuroticism
	1.223*** (0.055)
	1.193*** (0.032)

	Openness
	0.960 (0.046)
	1.042 (0.031)

	Cognitive functioning
	0.945* (0.026)
	0.955* (0.017)

	Social contacts: Never
	
	

	   Low
	1.025 (0.143)
	0.955 (0.017)

	   Medium low or higher
	0.644** (0.099)
	0.714*** (0.068)

	Area of residence: Central
	
	

	   Peripheral
	0.836 (0.079)
	0.789*** (0.048)

	Constant
	0.165* (0.116)
	0.657 (0.310)

	Covariance (Internet use and constant)
	0.085*** (1.850)
	0.034*** (0,000)

	Likelihood-ratio test (LR)
	LR chi2 (2) = 3.50
	LR chi2 (2) = 1.75

	Model 2 nested in Model 3
	Prob > chi2 = 0.174
	Prob > chi2 = 0.417

	Sample size
	8,506
	12,192

	Notes: Model 3 is estimated using the STATA’s melogit command. 
Significance levels: * p < 0.05, ** p < 0.01, *** p < 0.001.












	TABLE 5S. Random intercept logit model with level-1 and level-2 controls (M4). Loneliness worsening among European older men and women in 2020. Odds ratios, standard errors, and fit statistic.

	
	
	

	Variable 
	Model 4

	
	Men
	Women

	Internet use: No
	
	

	   Yes
	1.043 (0.109)
	1.250** (0.084)

	Age
	1.014* (0.007)
	1.004 (0.004)

	Household size
	0.504*** (0.036)
	0.609*** (0.025)

	Education: Low (ISCED 1-2)
	
	

	   Medium (ISCED 3-4)
	0.947 (0.099)
	0.919 (0.061)

	   High (ISCED 5-6)
	1.122 (0.139)
	0.946 (0.080)

	Households' ability to make ends meet since the pandemic: With great difficulty
	
	

	   With some difficulty
	0.782 (0.114)
	0.634*** (0.057)

	   Fairly easily
	0.606** (0.096)
	0.492*** (0.048)

	   Easily
	0.517*** (0.091)
	0.408*** (0.044)

	Health: Poor/Fair
	
	

	   Good
	0.609*** (0.057)
	0.757*** (0.046)

	   Very good/Excellent
	0.496*** (0.066)
	0.600*** (0.053)

	Extraversion
	0.936 (0.044)
	0.953 (0.029)

	Agreeableness
	1.100 (0.059)
	0.995 (0.034)

	Conscientiousness
	1.029 (0.056)
	0.986 (0.034)

	Neuroticism
	1.221*** (0.055)
	1.194*** (0.032)

	Openness
	0.960 (0.046)
	1.044 (0.031)

	Cognitive functioning
	0.942* (0.026)
	0.955** (0.017)

	Social contacts: Never
	
	

	   Low
	1.018 (0.141)
	0.954 (0.083)

	   Medium-low or higher
	0.641** (0.099)
	0.711*** (0.068)

	Area of residence: Central
	
	

	   Peripheral
	0.838 (0.079)
	0.791*** (0.048)

	5G mobile broadband coverage
	1.001 (0.005)
	1.003 (0.004)

	Stringency index
	1.005 (0.008)
	1.011* (0.005)

	Constant
	0.129* (0.105)
	0.360 (0.195)

	Likelihood-ratio test (LR)
	LR chi2 (2) = 0.46
	LR chi2 (2) = 4.98

	Model 2 nested in Model 4
	Prob > chi2 = 0.794
	Prob > chi2 = 0.083

	Sample size
	8,506
	12,192

	Notes: Model 4 is estimated using the STATA’s melogit command’. 
Significance levels: * p < 0.05, ** p < 0.01, *** p < 0.001.




	TABLE 6S. Random intercept logit model with level-1 and level-2 controls and one interaction effect (M5). Loneliness worsening among European older men and women in 2020. Odds ratios, standard errors, and fit statistic.

	
	
	

	Variable 
	Model 5

	
	Men
	Women

	Internet use: No
	
	

	   Yes
	0.844 (0.358)
	1.265 (0.326)

	Stringency index
	1.003 (0.009)
	1.012* (0.006)

	Interaction (Internet use and stringency index)
	1.004 (0.008)
	1.000 (0.005)

	Age
	1.014* (0.007)
	1.004 (0.004)

	Household size
	0.504*** (0.036)
	0.609*** (0.025)

	Education: Low (ISCED 1-2)
	
	

	   Medium (ISCED 3-4)
	0.947 (0.099)
	0.919 (0.061)

	   High (ISCED 5-6)
	1.123 (0.139)
	0.946 (0.080)

	Households' ability to make ends meet since the pandemic: With great difficulty
	
	

	   With some difficulty
	0.781 (0.114)
	0.635*** (0.057)

	   Fairly easily 
	0.606** (0.096)
	0.492** (0.048)

	   Easley 
	0.516*** (0.090)
	0.408*** (0.044)

	Health: Poor/Fair
	
	

	   Good
	0.609*** (0.057)
	0.757*** (0.046)

	   Very good/Excellent
	0.496*** (0.066)
	0.600*** (0.053)

	Extraversion
	0.936 (0.044)
	0.953 (0.029)

	Agreeableness
	1.099 (0.059)
	0.995 (0.034)

	Conscientiousness
	1.029 (0.056)
	0.986 (0.034)

	Neuroticism
	1.222*** (0.055)
	1.194*** (0.032)

	Openness
	0.960 (0.046)
	1.044 (0.031)

	Cognitive functioning
	0.943* (0.026)
	0.955** (0.017)

	Social contacts: Never
	
	

	   Low
	1.020 (0.142)
	0.954 (0.083)

	   Medium low or higher
	0.643** (0.099)
	0.711*** (0.068)

	Area of residence: Central
	
	

	   Peripheral
	0.838 (0.079)
	0.791*** (0.048)

	5G mobile broadband coverage
	1.001 (0.005)
	1.003 (0.004)

	Constant
	0.140* (0.116)
	0.358 (0.198)

	Likelihood-ratio test (LR)
	LR chi2 (3) = 0.73
	LR chi2 (3) = 4.99

	Model 2 nested in Model 5
	Prob > chi2 = 0.867
	Prob > chi2 = 0.173

	Sample size
	8,506
	12,192

	Notes: Model 5 is estimated using the STATA’s melogit command’. 
Significance levels: * p < 0.05, ** p < 0.01, *** p < 0.001.
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