Appendix A - The Index of Ordinal Dispersion

Most of the previous indexes of tightness use SD as a measure of dispersion. The use of SD has previously been questioned, for two principal reasons. First, there is a divergence of opinions regarding the treatment of SD in cross-cultural comparisons; second, a debate persists concerning the overall informativeness of domain-specific versus domain-general constructs.
More specifically, the literature debates whether SDs are a valuable construct (Van Hemert et al., 2002; Smith, 2004), or whether they should be adjusted because of their potential to introduce bias into cross-cultural data (Van de Vijver and Leung, 1997; Hofstede, 2001). It is well established that cultural factors can influence response styles, with an Acquiescent Response Style (ARS) indicating a tendency to provide positive responses and an Extreme Response Style (ERS) reflecting a propensity to utilize the extremes of the response scale. It has been proposed that SD differences be normalized to overcome this bias (Fischer, 2004), but at the same time it has been noted that standardization may inadvertently discard valuable information (Smith, 2004 and 2011). 
The second issue pertains to the choice between a domain-general construct or domain-specific constructs in measurement. This ongoing debate, which originated with Spearman’s (1904) g-factor of intelligence, addresses the utility of domain-general g-factors versus domain-specific s-factors. Previous researchers have employed both domain-general measures (Schwartz and Sagie, 2000; Smith, 2004 and 2011; Naemi et al., 2009) and domain-specific measures of dispersion (Huang and Van de Vliert, 2002; Fischer and Schwartz, 2011). Au (1999) posited the existence of both domain-general and domain-specific intra-cultural variations and subsequently utilized domain-specific intra-cultural variations to predict various job-related outcomes (Au, 2000; Au and Cheung, 2004). According to Uz (2015), in regard to CTL, empirical research has yet to conclusively determine whether a domain-general, domain-specific, or combined measure is the best way to capture its essence.
Moreover, we pose another question about the operationalizations of these indexes. The survey questions from which the heterogeneity of values within a society is usually derived in this literature are usually assessed through a Likert scale, or through the use of an ordinal, rather than a cardinal variable. This seems to us a very important point that has been overlooked by the previous literature, which typically and incorrectly uses SD to measure the variability of ordinal variables. As is well known, ordinal variables have categories that do not (and cannot) assume equal distances between each other, and for which basic arithmetical operations are not implementable. Using SD implicitly imposes a supraordinal assumption about the nature of the continuum underlying the categories (Blair and Lacy, 2000). The use of SD in this context, as found in previous contributions, is probably due to the fact that whereas measures of variation in nominal data have long been recognized and used by social scientists (usually with measures of a sum of squared proportions, such as the Index of Qualitative Variation, IQV), measures of variation for ordered categorical data have received little attention (Blair and Lacy, 2000). Indeed, the expedient of simply using variance (or SD) as a measure of dispersion is not satisfactory for ordinal data (Blair and Lacy, 2000), nor is the use of qualitative variation (such as IQV), which treats the variable as nominal, violating reasonable intuition about dispersion in ordered data.
Following Blair and Lacy (2000), the dispersion of an ordinal variable with ordered categories can be measured in F-space, where each point represents the cumulative relative frequencies of the distribution. Let be the relative frequency of category , and let:


be the cumulative relative frequency for category . A non-normed measure of ordinal concentration is defined as (Blair and Lacy 2000, Eq. 1):

that is, the squared Euclidean distance between the observed distribution and the point of maximum dispersion (i.e. a uniform distribution). Since the maximum possible concentration for an ordinal variable equals (Blair and Lacy 2000, Eq. 2):

the normalized concentration measure is:

A normalized dispersion measure, ranging from 0 (minimum dispersion) to 1 (maximum dispersion), is then:

This index provides an ordinally appropriate measure of heterogeneity because it does not assume equal cardinal distances between categories and evaluates dispersion relative to the theoretically maximal concentration of responses.
As an illustrative example, suppose an ordinal variable has  categories with cumulative frequencies . Then:

Since:

the normalized dispersion is:

This indicates a high degree of heterogeneity in the distribution of responses, as indeed is the case in the example.
One may ask whether this approach leads in practice to results that are different from those produced by the simpler use of SD. Figure A1 offers a comparison between the index computed using SD as a measure of dispersion on the upper side and  in the bottom, where the regions are divided into deciles (in Table A1 of Appendix A we present the point estimate for each region, to avoid making the reading overly burdensome). As can be seen, while a certain correlation obviously emerges, there are notable exceptions of regions that belong to a different decile depending on the method used, such as Sicily and Sardinia in Italy, Norra Mellansverige in Sweden, or Galicia in Spain, among others. We may hence conclude that it is important to use an appropriate index, since some regions may not only change the value of the index, but even the decile they belong to.
Indeed, the comparison between the maps based on the standard deviation (upper row) and those constructed using the ordinal dispersion index (lower row) highlights meaningful methodological and substantive differences. When looseness is computed with the standard deviation (which imposes a cardinal structure on ordinal responses), the resulting spatial patterns tend to exaggerate variation in Nordic regions, where response distributions are often polarized, and attenuate differentiation in parts of Western and Southern Europe. By contrast, the ordinal dispersion index yields a more conservative and statistically appropriate measure of heterogeneity because it evaluates how concentrated or dispersed the distribution is without assuming equal distances between response categories. This produces a markedly different geography: using , Scandinavian regions appear substantially tighter, reflecting high consensus on social norms, while regions in France, Iberia, and parts of Central Europe emerge as comparatively looser. The horizontal and vertical decompositions generated by the ordinal approach also reveal internal nuances: for example, broader horizontal tightness in the Nordic countries and selective pockets of vertical looseness in France, the UK, and Central Europe, which are muted or entirely absent when using the standard deviation. Overall, the maps show that the ordinal index not only respects the measurement level of the underlying data but also provides a more empirically coherent picture of European normative heterogeneity by avoiding artificial inflation of dispersion in culturally homogeneous regions.

Table A1 – Differences in computing the RIL using SD or 
	Country
name
	NUTS-2 code
	Overall Looseness computed with SD
	Overall Looseness
	Horizontal Looseness computed with SD
	Horizontal Looseness
	Vertical Looseness computed with SD
	Vertical Looseness

	Albania
	AL01
	.1822746
	.3873099
	.1814669
	.3173964
	.1851017
	.4572234

	Albania
	AL02
	.2135158
	.4368015
	.2201787
	.410128
	.1901955
	.463475

	Albania
	AL03
	.1992189
	.4077532
	.2040679
	.3705771
	.1822477
	.4449292

	Armenia
	AM01
	.2345749
	.5572939
	.2398221
	.5128282
	.2162097
	.6017597

	Armenia
	AM02
	.2084587
	.5186185
	.204129
	.4095269
	.2236127
	.62771

	Armenia
	AM03
	.1891838
	.4705652
	.1864858
	.3903402
	.1986266
	.5507902

	Armenia
	AM04
	.2168314
	.5090587
	.2205362
	.4594173
	.2038646
	.5587001

	Austria
	AT11
	.1876581
	.3758965
	.1997109
	.4235626
	.1454735
	.3282304

	Austria
	AT12
	.2447356
	.5713447
	.2555281
	.6005756
	.2069617
	.5421138

	Austria
	AT13
	.2410288
	.5076743
	.2604407
	.5992944
	.173087
	.4160542

	Austria
	AT21
	.1861354
	.3404416
	.2023888
	.4355499
	.1292484
	.2453333

	Austria
	AT22
	.2258815
	.4773355
	.2426797
	.5627276
	.167088
	.3919433

	Austria
	AT31
	.2563564
	.5804428
	.2688792
	.6040108
	.2125263
	.5568749

	Austria
	AT32
	.2405306
	.4759048
	.2629784
	.5836762
	.1619636
	.3681333

	Austria
	AT33
	.224983
	.4981941
	.2349275
	.5325211
	.1901771
	.4638672

	Austria
	AT34
	.2674434
	.6390104
	.2813846
	.6829716
	.2186492
	.5950491

	Azerbaijan
	AZ-ABS
	.0772782
	.1638095
	.0755123
	.1353557
	.083459
	.1922634

	Azerbaijan
	AZ-AGA
	.1044278
	.3011937
	.0852909
	.1726355
	.1714066
	.4297521

	Azerbaijan
	AZ-AGS
	.1453497
	.2738095
	.1363706
	.2142857
	.1767767
	.3333333

	Azerbaijan
	AZ-AGU
	.1750829
	.4047746
	.1795414
	.4063492
	.1594781
	.4032

	Azerbaijan
	AZ-AST
	.123865
	.3361823
	.1133673
	.2384396
	.1606068
	.433925

	Azerbaijan
	AZ-BA
	.2054855
	.48599
	.2085789
	.4346368
	.1946585
	.5373432

	Azerbaijan
	AZ-BAL
	.1771535
	.3962585
	.1777472
	.3877551
	.1750756
	.4047619

	Azerbaijan
	AZ-BAR
	.0961638
	.2753527
	.080466
	.1803351
	.1511063
	.3703704

	Azerbaijan
	AZ-BEY
	.1652704
	.4543341
	.1499484
	.3240327
	.2188975
	.5846354

	Azerbaijan
	AZ-BIL
	.1752504
	.4798703
	.1608985
	.3461145
	.2254821
	.613626

	Azerbaijan
	AZ-GA
	.1090956
	.2707403
	.1000514
	.2120536
	.1407501
	.3294271

	Azerbaijan
	AZ-GAD
	.1070361
	.2304894
	.1054492
	.2202381
	.1125904
	.2407407

	Azerbaijan
	AZ-GOR
	.1292911
	.3263717
	.1208954
	.2475364
	.158676
	.4052071

	Azerbaijan
	AZ-GYG
	.1010278
	.2528289
	.0956369
	.218874
	.119896
	.2867838

	Azerbaijan
	AZ-HAC
	.1924651
	.4830845
	.1868814
	.3789295
	.2120078
	.5872396

	Azerbaijan
	AZ-IMI
	.1592908
	.4800967
	.1370066
	.3169643
	.2372853
	.6432292

	Azerbaijan
	AZ-ISM
	.110873
	.2642032
	.1083945
	.241473
	.1195476
	.2869333

	Azerbaijan
	AZ-KUR
	.0543985
	.1658568
	.0346232
	.0596048
	.1236117
	.2721089

	Azerbaijan
	AZ-LAN
	.1222324
	.2646825
	.1213921
	.2593651
	.1251735
	.27

	Azerbaijan
	AZ-MAS
	.1393681
	.3788583
	.1286317
	.2888801
	.1769455
	.4688365

	Azerbaijan
	AZ-MI
	.1027667
	.2792355
	.0929882
	.2107764
	.1369916
	.3476946

	Azerbaijan
	AZ-NEF
	.2183241
	.3104056
	.2600828
	.4726631
	.0721688
	.1481481

	Azerbaijan
	AZ-QAB
	.1792451
	.3466667
	.191335
	.3733333
	.1369306
	.32

	Azerbaijan
	AZ-QAZ
	.1077368
	.2515383
	.1002735
	.1890026
	.1338582
	.3140741

	Azerbaijan
	AZ-QBA
	.1337475
	.4675125
	.095619
	.2153018
	.2671973
	.7197232

	Azerbaijan
	AZ-QUS
	.1901833
	.4626741
	.1794232
	.3169224
	.2278436
	.6084259

	Azerbaijan
	AZ-SAB
	.177965
	.4053724
	.1814447
	.4083779
	.1657858
	.4023669

	Azerbaijan
	AZ-SAK
	.1476423
	.2984871
	.1574885
	.3209325
	.1131804
	.2760417

	Azerbaijan
	AZ-SAL
	.1610632
	.2896825
	.1565736
	.2460317
	.1767767
	.3333333

	Azerbaijan
	AZ-SAT
	.1191948
	.2624008
	.1086076
	.2123016
	.15625
	.3125

	Azerbaijan
	AZ-SKR
	.1406171
	.3299603
	.1384925
	.2965873
	.148053
	.3633333

	Azerbaijan
	AZ-SM
	.2287784
	.4764723
	.2373015
	.4598478
	.1989477
	.4930966

	Azerbaijan
	AZ-SMI
	.1242892
	.2681406
	.1242707
	.2403628
	.1243539
	.2959184

	Azerbaijan
	AZ-SMX
	.1655077
	.3947018
	.1705439
	.3993809
	.147881
	.3900227

	Azerbaijan
	AZ-SR
	.1401855
	.3795757
	.1274437
	.2761581
	.184782
	.4829932

	Azerbaijan
	AZ-TOV
	.1192157
	.2778605
	.1093035
	.2027116
	.1539084
	.3530093

	Azerbaijan
	AZ-XAC
	.2052755
	.4819508
	.2155673
	.5150102
	.1692542
	.4488913

	Azerbaijan
	AZ-ZAR
	.1153314
	.3220934
	.0996848
	.1979502
	.1700945
	.4462366

	Bosnia and Herzegovina
	BABIH
	.2437404
	.5790476
	.2446915
	.4821694
	.2404114
	.6759259

	Bosnia and Herzegovina
	BABRC
	.1873489
	.4341862
	.1866505
	.3638041
	.1897935
	.5045683

	Bosnia and Herzegovina
	BASRP
	.2440991
	.5778384
	.2456359
	.4862174
	.2387204
	.6694595

	Belgium
	BE10
	.2167772
	.51511
	.2240228
	.5104448
	.1914178
	.5197752

	Belgium
	BE21
	.2274592
	.5333155
	.2400229
	.5641321
	.1834865
	.502499

	Belgium
	BE22
	.2302951
	.5382526
	.2428301
	.5640717
	.1864226
	.5124334

	Belgium
	BE23
	.2253602
	.5394553
	.2346592
	.5476861
	.1928138
	.5312244

	Belgium
	BE24
	.2229408
	.5125539
	.236324
	.556424
	.1760996
	.4686838

	Belgium
	BE25
	.2319731
	.5534859
	.2414907
	.5559383
	.1986615
	.5510335

	Belgium
	BE31
	.1956502
	.4268392
	.2082679
	.4846309
	.1514886
	.3690476

	Belgium
	BE32
	.2463797
	.5969467
	.2556635
	.5965797
	.2138866
	.5973138

	Belgium
	BE33
	.2277813
	.5461819
	.2367269
	.5572727
	.1964718
	.535091

	Belgium
	BE34
	.2249311
	.5125863
	.2354846
	.5330212
	.1879937
	.4921514

	Belgium
	BE35
	.2163054
	.4881663
	.229509
	.5376959
	.170093
	.4386367

	Bulgaria
	BG31
	.1702086
	.4241717
	.1652051
	.3376094
	.1877206
	.5107341

	Bulgaria
	BG32
	.1879044
	.432552
	.1881457
	.3770702
	.1870596
	.4880337

	Bulgaria
	BG33
	.2284953
	.5557117
	.237354
	.5574639
	.1974902
	.5539596

	Bulgaria
	BG34
	.1836066
	.4477655
	.1807318
	.3751664
	.1936686
	.5203646

	Bulgaria
	BG41
	.2325179
	.5530933
	.2368548
	.4990631
	.2173391
	.6071236

	Bulgaria
	BG42
	.1904867
	.4447022
	.1897164
	.3756047
	.1931828
	.5137997

	Belarus
	BY01
	.2429083
	.5829954
	.2511912
	.557878
	.2139184
	.6081127

	Belarus
	BY02
	.2192972
	.5153115
	.2294797
	.5313734
	.1836584
	.4992495

	Belarus
	BY03
	.2496824
	.6103913
	.2574345
	.5950533
	.2225502
	.6257291

	Belarus
	BY04
	.2421201
	.5846246
	.2498769
	.5666159
	.2149712
	.6026334

	Belarus
	BY05
	.2615203
	.6215811
	.2779227
	.6675192
	.2041116
	.5756431

	Belarus
	BY06
	.2443091
	.5922335
	.2545374
	.598306
	.2085101
	.5861611

	Belarus
	BY07
	.2468246
	.5860394
	.2599578
	.6148138
	.2008584
	.557265

	Switzerland
	CH01
	.2368686
	.5182365
	.2550113
	.5984477
	.1733693
	.4380253

	Switzerland
	CH02
	.2349693
	.5151656
	.2527075
	.5861706
	.1728856
	.4441605

	Switzerland
	CH03
	.2264774
	.5076122
	.2409078
	.5599532
	.1759707
	.4552712

	Switzerland
	CH04
	.2254662
	.4828427
	.2444386
	.5690851
	.1590628
	.3966004

	Switzerland
	CH05
	.2261248
	.5075039
	.2427942
	.5689093
	.167782
	.4460985

	Switzerland
	CH06
	.2261986
	.5120063
	.2417968
	.5721104
	.171605
	.4519022

	Switzerland
	CH07
	.2377564
	.5435263
	.2518655
	.5882074
	.1883745
	.4988452

	Czechia
	CZ01
	.2418993
	.5354369
	.2607807
	.6156583
	.1758145
	.4552154

	Czechia
	CZ02
	.2625475
	.6290669
	.2770852
	.6644762
	.2116657
	.5936576

	Czechia
	CZ03
	.2237762
	.5122344
	.2344039
	.5324943
	.1865791
	.4919745

	Czechia
	CZ04
	.2672729
	.6399895
	.2799979
	.656845
	.2227353
	.623134

	Czechia
	CZ05
	.2291445
	.5244437
	.2381957
	.5427841
	.197465
	.5061033

	Czechia
	CZ06
	.2516357
	.5662535
	.2689813
	.6203137
	.190926
	.5121933

	Czechia
	CZ07
	.2531478
	.594835
	.2655554
	.6187189
	.2097212
	.5709511

	Czechia
	CZ08
	.2656836
	.6174585
	.278035
	.6425337
	.2224537
	.5923832

	Germany
	DE11
	.247199
	.53338
	.2683873
	.6353875
	.1730397
	.4313726

	Germany
	DE12
	.1885694
	.3602822
	.2088785
	.4746384
	.1174878
	.2459259

	Germany
	DE13
	.2106349
	.4456845
	.2304102
	.5293899
	.1414211
	.3619792

	Germany
	DE14
	.241241
	.5139922
	.2679105
	.6437001
	.1478978
	.3842843

	Germany
	DE21
	.2080371
	.5074639
	.2144599
	.5187085
	.1855572
	.4962193

	Germany
	DE22
	.1428369
	.3775228
	.1345984
	.3007519
	.1716715
	.4542936

	Germany
	DE23
	.1547725
	.3796974
	.1449355
	.3000198
	.1892021
	.459375

	Germany
	DE24
	.125199
	.2361111
	.1349447
	.2638889
	.0910892
	.2083333

	Germany
	DE25
	.1761307
	.4091005
	.1790308
	.3707936
	.1659801
	.4474074

	Germany
	DE26
	.0846693
	.1631746
	.0939202
	.1930159
	.0522913
	.1333333

	Germany
	DE27
	.1941174
	.4492885
	.2026749
	.468564
	.1641661
	.430013

	Germany
	DE30
	.2550588
	.6114556
	.2631081
	.6138255
	.2268861
	.6090857

	Germany
	DE41
	.2150306
	.5143546
	.2193483
	.508301
	.1999184
	.5204082

	Germany
	DE42
	.2081749
	.4462588
	.2228352
	.5037732
	.1568637
	.3887445

	Germany
	DE50
	.2309829
	.5157628
	.2360676
	.5176367
	.2131864
	.5138889

	Germany
	DE60
	.2325493
	.5344246
	.2440412
	.5580159
	.1923273
	.5108333

	Germany
	DE71
	.2176949
	.4627072
	.2337706
	.5450441
	.16143
	.3803704

	Germany
	DE72
	.1869395
	.3752834
	.1994844
	.4376417
	.1430323
	.3129252

	Germany
	DE73
	.1674958
	.3253478
	.1820599
	.3996668
	.1165214
	.2510288

	Germany
	DE80
	.217607
	.4960291
	.2302189
	.5402722
	.1734651
	.4517861

	Germany
	DE91
	.1926313
	.4391121
	.1994399
	.4401455
	.1688014
	.4380787

	Germany
	DE92
	.1932696
	.3951389
	.2069507
	.4344444
	.1453857
	.3558333

	Germany
	DE93
	.1951816
	.379327
	.213535
	.484254
	.1309448
	.2744

	Germany
	DE94
	.2425707
	.4747328
	.2693269
	.6059281
	.1489242
	.3435374

	Germany
	DEA1
	.1994401
	.4026397
	.2140534
	.4573442
	.1482936
	.3479351

	Germany
	DEA2
	.2201641
	.4845458
	.2361716
	.5547317
	.164138
	.4143599

	Germany
	DEA3
	.2078875
	.4448684
	.223754
	.5254694
	.1523546
	.3642674

	Germany
	DEA4
	.2047078
	.4161944
	.2213686
	.4992201
	.1463949
	.3331687

	Germany
	DEA5
	.2042279
	.4835952
	.2108225
	.5086033
	.181147
	.4585871

	Germany
	DEB1
	.1790636
	.4207589
	.1831916
	.4346892
	.1646154
	.4068287

	Germany
	DEB3
	.2022717
	.3751215
	.2227151
	.4237123
	.1307198
	.3265306

	Germany
	DEC0
	.201039
	.4859886
	.2039469
	.4658044
	.1908616
	.5061728

	Germany
	DED2
	.1935633
	.4327654
	.2040128
	.4602539
	.1569901
	.405277

	Germany
	DED4
	.1542105
	.320359
	.1601207
	.3134718
	.1335249
	.3272462

	Germany
	DED5
	.1686553
	.3791316
	.1713924
	.3635524
	.1590754
	.3947107

	Germany
	DEE0
	.1983959
	.4462568
	.2089449
	.4908839
	.1614746
	.4016296

	Germany
	DEF0
	.2188995
	.4848169
	.2331979
	.5410971
	.1688551
	.4285367

	Germany
	DEG0
	.2002478
	.4616961
	.2036817
	.4457995
	.188229
	.4775927

	Denmark
	DK01
	.2064921
	.4247369
	.2192058
	.4665114
	.1619943
	.3829625

	Denmark
	DK02
	.2068085
	.4518133
	.2153709
	.4684491
	.1768403
	.4351776

	Denmark
	DK03
	.2088504
	.456978
	.2188862
	.4793488
	.1737253
	.4346071

	Denmark
	DK04
	.2119958
	.4602797
	.2225345
	.479704
	.1751103
	.4408555

	Denmark
	DK05
	.2108511
	.4696501
	.2199637
	.4808258
	.1789573
	.4584744

	Estonia
	EE00
	.2286972
	.5094845
	.2417411
	.5444282
	.1830436
	.4745408

	Greece
	EL30
	.2277482
	.4762424
	.2427727
	.5700871
	.1751623
	.3823977

	Greece
	EL41
	.1774164
	.3665675
	.1769734
	.3639683
	.178967
	.3691667

	Greece
	EL42
	.133806
	.2632977
	.1318318
	.2675478
	.1407159
	.2590476

	Greece
	EL43
	.16183
	.3477637
	.1678491
	.35811
	.1407634
	.3374174

	Greece
	EL51
	.1844267
	.3455384
	.206901
	.4858856
	.1057665
	.2051911

	Greece
	EL52
	.2410117
	.5084831
	.261729
	.6187761
	.1685008
	.3981899

	Greece
	EL53
	.2218126
	.4071461
	.2473551
	.5262264
	.1324138
	.2880659

	Greece
	EL54
	.2465354
	.5622008
	.2441743
	.5006067
	.2547995
	.6237948

	Greece
	EL61
	.2527975
	.4630732
	.2814889
	.6164756
	.1523775
	.3096708

	Greece
	EL62
	.2403214
	.5119634
	.2510486
	.5372405
	.202776
	.4866864

	Greece
	EL63
	.1752975
	.3213921
	.1864192
	.3918377
	.1363716
	.2509465

	Greece
	EL64
	.2000643
	.4857206
	.2034573
	.4765079
	.1881888
	.4949333

	Greece
	EL65
	.2061199
	.4565136
	.2103688
	.4504494
	.1912485
	.4625778

	Spain
	ES11
	.2644445
	.5189514
	.2903605
	.6103401
	.1737386
	.4275627

	Spain
	ES12
	.2711647
	.4771623
	.3044255
	.6243926
	.154752
	.329932

	Spain
	ES13
	.3321926
	.5596473
	.4018742
	.9029982
	.088307
	.2162963

	Spain
	ES21
	.2279948
	.5149838
	.2425423
	.5668273
	.1770783
	.4631404

	Spain
	ES22
	.1968231
	.4798832
	.1774096
	.3741182
	.2647702
	.5856482

	Spain
	ES23
	.1983964
	.2762897
	.2461525
	.4900794
	.03125
	.0625

	Spain
	ES24
	.2658501
	.5174153
	.3018642
	.7161458
	.1398008
	.3186849

	Spain
	ES30
	.2703027
	.6558227
	.2854183
	.6901261
	.2173979
	.6215193

	Spain
	ES41
	.2637849
	.6298286
	.2789189
	.6724572
	.2108161
	.5872

	Spain
	ES42
	.3059682
	.7260629
	.3292634
	.8099046
	.2244348
	.6422212

	Spain
	ES43
	.2334159
	.4502108
	.2573176
	.5514633
	.1497597
	.3489583

	Spain
	ES51
	.2629522
	.5945113
	.2800096
	.6676843
	.2032515
	.5213384

	Spain
	ES52
	.250018
	.5225383
	.2706314
	.5873436
	.1778711
	.4577329

	Spain
	ES53
	.2330401
	.4596946
	.2568837
	.5563294
	.1495878
	.3630598

	Spain
	ES61
	.2410668
	.5540651
	.2540876
	.6024151
	.1954943
	.5057152

	Spain
	ES62
	.2643822
	.5038975
	.2949974
	.636808
	.1572293
	.3709869

	Spain
	ES70
	.3064837
	.5125694
	.3507556
	.7238889
	.151532
	.30125

	Finland
	FI19
	.216583
	.4977269
	.2281341
	.5248809
	.1761542
	.4705729

	Finland
	FI1B
	.211881
	.4643837
	.225273
	.5109563
	.1650088
	.4178111

	Finland
	FI1C
	.2149468
	.4918989
	.2256031
	.5131299
	.1776497
	.4706679

	Finland
	FI1D
	.2281906
	.5201389
	.2411672
	.5490072
	.1827724
	.4912705

	France
	FR10
	.260911
	.5960978
	.2760416
	.6327068
	.2079539
	.559489

	France
	FRB0
	.2551241
	.6088057
	.2670228
	.6313199
	.2134785
	.5862914

	France
	FRC1
	.2549684
	.5950257
	.2636904
	.6090479
	.2244414
	.5810034

	France
	FRC2
	.2516398
	.5645254
	.2691871
	.6212021
	.1902241
	.5078486

	France
	FRD1
	.2349485
	.5245342
	.2495407
	.5699668
	.1838757
	.4791016

	France
	FRD2
	.2087368
	.4591303
	.224591
	.5156751
	.1532469
	.4025854

	France
	FRE1
	.2578391
	.6113501
	.2709977
	.6283761
	.2117838
	.5943241

	France
	FRE2
	.2525384
	.5636359
	.2731732
	.6337302
	.1803168
	.4935417

	France
	FRF1
	.2440138
	.5893555
	.2505388
	.5709636
	.221176
	.6077474

	France
	FRF2
	.2036528
	.483932
	.2075026
	.4688091
	.1901785
	.4990548

	France
	FRF3
	.2318038
	.5596312
	.240659
	.5578679
	.2008109
	.5613944

	France
	FRG0
	.2485839
	.5609007
	.2673429
	.622978
	.1829275
	.4988235

	France
	FRH0
	.2398576
	.5378681
	.2563476
	.5901658
	.1821426
	.4855704

	France
	FRI1
	.2320398
	.5375057
	.2438412
	.5641643
	.1907349
	.5108471

	France
	FRI2
	.2324505
	.4804068
	.2517873
	.5545635
	.1647715
	.40625

	France
	FRI3
	.2530764
	.5508157
	.2672628
	.5831129
	.2034239
	.5185185

	France
	FRJ1
	.2547525
	.5864577
	.2698812
	.6270741
	.201802
	.5458412

	France
	FRJ2
	.2415658
	.5246711
	.2616207
	.6068683
	.1713735
	.442474

	France
	FRK1
	.2639828
	.6032242
	.2808599
	.653552
	.204913
	.5528963

	France
	FRK2
	.2548789
	.5992796
	.268187
	.6334747
	.2083004
	.5650846

	France
	FRL0
	.2598968
	.5753247
	.278152
	.6508221
	.1960039
	.4998272

	Georgia
	GE01
	.1843007
	.4348689
	.1840361
	.3571914
	.185227
	.5125464

	Georgia
	GE02
	.1846488
	.4477031
	.180469
	.3434111
	.199278
	.5519951

	Georgia
	GE03
	.1985304
	.4538356
	.2007831
	.3872315
	.1906463
	.5204397

	Croatia
	HR03
	.2748601
	.6229687
	.2928553
	.6491199
	.211877
	.5968176

	Croatia
	HR04
	.250342
	.5594442
	.2654998
	.5737162
	.19729
	.5451721

	Hungary
	HU11
	.2402362
	.5308231
	.2584906
	.6028393
	.176346
	.4588068

	Hungary
	HU12
	.2464255
	.5512521
	.2647509
	.6084948
	.1822866
	.4940095

	Hungary
	HU21
	.2461178
	.5664966
	.2606738
	.6028207
	.195172
	.5301724

	Hungary
	HU22
	.2332101
	.5144334
	.2497899
	.5660428
	.1751807
	.4628241

	Hungary
	HU23
	.2229137
	.5020754
	.2346946
	.528985
	.1816808
	.4751658

	Hungary
	HU31
	.2305985
	.5362808
	.2365441
	.5112832
	.2097889
	.5612785

	Hungary
	HU32
	.2328803
	.5229737
	.2455083
	.5376031
	.1886824
	.5083441

	Hungary
	HU33
	.229384
	.5286285
	.2371382
	.5230846
	.2022442
	.5341724

	Iceland
	IS00
	.2002847
	.4171158
	.2142271
	.466067
	.1514863
	.3681646

	Italy
	ITC1
	.2282158
	.5365704
	.2397721
	.5597528
	.1877689
	.513388

	Italy
	ITC3
	.232689
	.5244774
	.247152
	.5557995
	.1820685
	.4931553

	Italy
	ITC4
	.2251185
	.5139754
	.2379473
	.5526384
	.180218
	.4753125

	Italy
	ITF1
	.2140202
	.4740018
	.2170866
	.4456951
	.203288
	.5023084

	Italy
	ITF2
	.1498069
	.2857143
	.1513696
	.2751323
	.1443376
	.2962963

	Italy
	ITF3
	.2524019
	.6034082
	.2651067
	.6196771
	.2079349
	.5871392

	Italy
	ITF4
	.2525691
	.5592728
	.2678735
	.5984093
	.1990035
	.5201364

	Italy
	ITF5
	.2134524
	.4757511
	.2258592
	.5178228
	.1700286
	.4336793

	Italy
	ITF6
	.2269445
	.5870962
	.2249064
	.5257549
	.234078
	.6484375

	Italy
	ITG1
	.2352085
	.5486363
	.2435026
	.5362346
	.2061794
	.561038

	Italy
	ITG2
	.255044
	.5277929
	.2787328
	.6288199
	.172133
	.4267659

	Italy
	ITH1
	.1979805
	.4351312
	.2023554
	.4450923
	.1826684
	.4251701

	Italy
	ITH2
	.2157425
	.5328171
	.2148987
	.463558
	.2186959
	.6020761

	Italy
	ITH3
	.2240909
	.512926
	.2341
	.5353853
	.1890591
	.4904668

	Italy
	ITH4
	.2109651
	.4668933
	.2234919
	.5108553
	.1671216
	.4229313

	Italy
	ITH5
	.2298699
	.5144426
	.2400344
	.5384676
	.1942943
	.4904175

	Italy
	ITI1
	.2382588
	.5281791
	.2534959
	.5860332
	.1849291
	.470325

	Italy
	ITI2
	.1845247
	.4248819
	.1916315
	.4492818
	.1596506
	.4004821

	Italy
	ITI3
	.1900616
	.4460716
	.1980704
	.4599055
	.1620307
	.4322376

	Italy
	ITI4
	.2036681
	.4701869
	.2116111
	.4821415
	.1758676
	.4582323

	Lithuania
	LT01
	.2197919
	.540403
	.2284188
	.554818
	.1895979
	.525988

	Lithuania
	LT02
	.2206038
	.5644337
	.2214663
	.5136138
	.2175851
	.6152535

	Latvia
	LV00
	.2282244
	.5464118
	.236572
	.5436418
	.1990077
	.5491817

	Moldova
	MD00
	.2086186
	.5046793
	.2081212
	.4143047
	.2103596
	.5950539

	Montenegro
	ME00
	.2284208
	.5552129
	.2295991
	.474165
	.2242964
	.6362607

	North Macedonia
	MK00
	.2484658
	.563536
	.2576432
	.5276005
	.2163449
	.5994716

	Netherlands
	NL11
	.2179751
	.5029744
	.2296461
	.524886
	.1771265
	.4810629

	Netherlands
	NL12
	.218045
	.5080357
	.2304365
	.5371951
	.1746747
	.4788762

	Netherlands
	NL13
	.2088057
	.4812875
	.2197865
	.4991571
	.1703728
	.463418

	Netherlands
	NL21
	.2242692
	.5312446
	.2353748
	.5545125
	.1853994
	.5079768

	Netherlands
	NL22
	.2237718
	.5168474
	.2357789
	.5406479
	.1817468
	.4930469

	Netherlands
	NL23
	.2166388
	.487591
	.229222
	.5214974
	.1725975
	.4536846

	Netherlands
	NL31
	.211865
	.4775335
	.2253784
	.5201333
	.1645681
	.4349337

	Netherlands
	NL32
	.2093427
	.4749247
	.221154
	.501366
	.1680032
	.4484833

	Netherlands
	NL33
	.2202845
	.5036026
	.2339424
	.5388937
	.1724819
	.4683114

	Netherlands
	NL34
	.2231732
	.5222211
	.2356521
	.551625
	.1794971
	.4928171

	Netherlands
	NL41
	.2183674
	.5027997
	.2312983
	.5367764
	.1731091
	.4688232

	Netherlands
	NL42
	.2115472
	.4950606
	.2215212
	.5090146
	.1766383
	.4811065

	Norway
	NO01
	.2162099
	.4362884
	.2328554
	.5068001
	.157951
	.3657767

	Norway
	NO02
	.2069013
	.4383436
	.2194699
	.4724304
	.1629112
	.4042567

	Norway
	NO03
	.2234557
	.4789969
	.2390223
	.5347853
	.1689727
	.4232085

	Norway
	NO04
	.2106636
	.4408475
	.2261973
	.5008402
	.1562956
	.3808548

	Norway
	NO05
	.2038567
	.4360473
	.2165338
	.4823304
	.1594868
	.3897641

	Norway
	NO06
	.2045232
	.4526516
	.2145902
	.4711876
	.1692886
	.4341157

	Norway
	NO07
	.2011655
	.4295207
	.2153772
	.4772388
	.1514242
	.3818027

	Poland
	PL21
	.226731
	.5094403
	.235477
	.5063618
	.1961199
	.5125189

	Poland
	PL22
	.2541955
	.5833058
	.2680974
	.6088698
	.2055387
	.5577418

	Poland
	PL41
	.2247706
	.5395579
	.2304566
	.5160527
	.2048695
	.563063

	Poland
	PL42
	.2518439
	.5743331
	.2661244
	.5924324
	.201862
	.5562337

	Poland
	PL43
	.2593015
	.5689981
	.2786056
	.6206679
	.1917372
	.5173283

	Poland
	PL51
	.2372544
	.5218194
	.2559469
	.5819309
	.1718308
	.4617078

	Poland
	PL52
	.2517515
	.5697728
	.2651579
	.6013749
	.2048293
	.5381708

	Poland
	PL61
	.2539671
	.5651845
	.269919
	.5918618
	.1981354
	.5385072

	Poland
	PL62
	.2069117
	.4322773
	.2209396
	.4513315
	.1578142
	.4132231

	Poland
	PL63
	.2366997
	.5411201
	.2480401
	.5528126
	.1970081
	.5294276

	Poland
	PL71
	.2327223
	.536153
	.2419227
	.5411419
	.2005209
	.5311639

	Poland
	PL72
	.2070207
	.4909207
	.2115121
	.4655746
	.1913008
	.5162667

	Poland
	PL81
	.2032829
	.4770021
	.2108416
	.4657305
	.1768278
	.4882737

	Poland
	PL82
	.216317
	.4938226
	.2279414
	.5082816
	.1756315
	.4793636

	Poland
	PL84
	.2221667
	.4798474
	.2335619
	.4697927
	.1822834
	.4899022

	Poland
	PL91
	.2690238
	.6044919
	.2877573
	.6609728
	.2034564
	.5480109

	Poland
	PL92
	.229468
	.5040096
	.2437774
	.5142949
	.179385
	.4937243

	Portugal
	PT11
	.2223146
	.5276263
	.2296375
	.5064196
	.196684
	.5488331

	Portugal
	PT15
	.136299
	.2769806
	.147227
	.3387188
	.0980511
	.2152423

	Portugal
	PT16
	.2136353
	.482688
	.2226873
	.4654603
	.1819534
	.4999157

	Portugal
	PT17
	.2353401
	.5203201
	.2539159
	.5748969
	.1703252
	.4657433

	Portugal
	PT18
	.1873892
	.3542778
	.2003794
	.3730825
	.1419237
	.3354732

	Romania
	RO11
	.2420539
	.5432566
	.2495258
	.5275595
	.2159022
	.5589538

	Romania
	RO12
	.2628098
	.5884327
	.2773559
	.5983846
	.2118983
	.5784807

	Romania
	RO21
	.2364876
	.5514333
	.2405773
	.4904417
	.2221736
	.6124249

	Romania
	RO22
	.2293793
	.5614011
	.228754
	.4733165
	.231568
	.6494856

	Romania
	RO31
	.2289291
	.5410001
	.2316548
	.4744493
	.219389
	.607551

	Romania
	RO32
	.2286669
	.4902766
	.2376465
	.4552653
	.1972383
	.5252879

	Romania
	RO41
	.2277704
	.5172383
	.2301445
	.4341993
	.219461
	.6002772

	Romania
	RO42
	.2301065
	.5790696
	.2342578
	.5477197
	.2155767
	.6104195

	Serbia
	RS11
	.2198028
	.5124063
	.2269374
	.4889486
	.1948318
	.535864

	Serbia
	RS12
	.2573732
	.6296299
	.2656441
	.6089556
	.2284249
	.6503043

	Serbia
	RS21
	.2179304
	.5266995
	.2204672
	.4661767
	.2090516
	.5872224

	Serbia
	RS22
	.2387996
	.5759641
	.2400902
	.4856498
	.2342826
	.6662784

	Russia
	RU11
	.2590465
	.6293679
	.2716473
	.6488416
	.2149436
	.6098943

	Russia
	RU21
	.2481085
	.5906878
	.2623054
	.6332392
	.1984192
	.5481364

	Russia
	RU31
	.273843
	.6554288
	.2923071
	.7149363
	.2092183
	.5959213

	Russia
	RU41
	.2291185
	.5550365
	.240072
	.5765869
	.190781
	.5334862

	Russia
	RU51
	.2558784
	.5544084
	.2832291
	.6708903
	.160151
	.4379266

	Russia
	RU61
	.2502128
	.6007806
	.2607636
	.5994974
	.213285
	.6020638

	Russia
	RU71
	.2571363
	.6331052
	.2624278
	.5912103
	.2386161
	.675

	Russia
	RU81
	.2560452
	.5921627
	.2678523
	.5801587
	.2147201
	.6041667

	Sweden
	SE11
	.1993833
	.412879
	.2104758
	.4429286
	.1605597
	.3828294

	Sweden
	SE12
	.2078974
	.4567807
	.2177669
	.4612799
	.1733542
	.4522815

	Sweden
	SE21
	.2152175
	.4937835
	.2205827
	.4834524
	.1964395
	.5041146

	Sweden
	SE22
	.232584
	.4915627
	.249052
	.5451095
	.1749457
	.4380159

	Sweden
	SE23
	.2113034
	.455029
	.2236089
	.4920522
	.1682341
	.4180057

	Sweden
	SE31
	.2130607
	.4796381
	.2194478
	.4655078
	.1907058
	.4937684

	Sweden
	SE32
	.2125747
	.4373979
	.2249354
	.4663468
	.1693125
	.408449

	Sweden
	SE33
	.199924
	.4554632
	.2069946
	.4635414
	.175177
	.447385

	Slovenia
	SI03
	.2321393
	.5415521
	.2446659
	.5708435
	.188296
	.5122607

	Slovenia
	SI04
	.2331197
	.5098957
	.2498132
	.5634333
	.1746926
	.4563581

	Slovakia
	SK01
	.2595068
	.6465384
	.2703065
	.6694319
	.2217079
	.6236449

	Slovakia
	SK02
	.2272046
	.5574181
	.2381281
	.588783
	.1889723
	.5260532

	Slovakia
	SK03
	.2360461
	.5507872
	.2507311
	.5989215
	.1846487
	.5026529

	Slovakia
	SK04
	.2499457
	.606394
	.2615686
	.628504
	.2092655
	.584284

	Ukraine
	UA11
	.2104193
	.5031987
	.2177647
	.5211713
	.1847106
	.4852262

	Ukraine
	UA12
	.1465083
	.3049355
	.1387761
	.2713294
	.173571
	.3385417

	Ukraine
	UA13
	.1742024
	.40552
	.1811114
	.4178002
	.1500212
	.3932398

	Ukraine
	UA14
	.2410085
	.607731
	.2462017
	.5901157
	.2228323
	.6253463

	Ukraine
	UA21
	.2165314
	.4939236
	.2266045
	.4988426
	.1812754
	.4890046

	Ukraine
	UA22
	.2697397
	.6132572
	.2822209
	.6159702
	.2260552
	.6105442

	Ukraine
	UA23
	.2047482
	.4217607
	.2230896
	.494819
	.1405532
	.3487024

	Ukraine
	UA24
	.1450702
	.3344081
	.1488859
	.3505291
	.131715
	.318287

	Ukraine
	UA31
	.2310024
	.5572562
	.2411518
	.5799546
	.1954795
	.5345578

	Ukraine
	UA41
	.1223762
	.2777778
	.1197598
	.2494331
	.1315333
	.3061225

	Ukraine
	UA42
	.2556888
	.5864778
	.2757821
	.6591146
	.1853622
	.5138409

	Ukraine
	UA43
	.199209
	.4714135
	.2045492
	.4529317
	.1805185
	.4898953

	Ukraine
	UA51
	.2269088
	.5749986
	.2267304
	.5202395
	.227533
	.6297578

	Ukraine
	UA52
	.2045653
	.4918597
	.2120543
	.4987811
	.1783538
	.4849383

	Ukraine
	UA53
	.1844199
	.4342857
	.1897255
	.4359788
	.1658502
	.4325926

	Ukraine
	UA61
	.2412783
	.5750272
	.2529018
	.5909277
	.200596
	.5591266

	Ukraine
	UA62
	.2500402
	.6081108
	.2604519
	.6099991
	.2135991
	.6062226

	Ukraine
	UA63
	.2536722
	.6046745
	.2657241
	.6210653
	.2114903
	.5882835

	Ukraine
	UA71
	.2385468
	.5507615
	.2504226
	.5635416
	.1969816
	.5379813

	Ukraine
	UA72
	.2154986
	.5409275
	.221173
	.5400121
	.1956379
	.5418429

	Ukraine
	UA73
	.1619188
	.3958333
	.1487925
	.2916667
	.2078607
	.5

	Ukraine
	UA81
	.2216536
	.5542801
	.2274047
	.5523639
	.2015245
	.5561963

	Ukraine
	UA82
	.2043794
	.5510637
	.1885549
	.3775904
	.2597653
	.724537

	Ukraine
	UA83
	.2791546
	.6312591
	.2979389
	.683842
	.2134096
	.5786762

	Ukraine
	UA84
	.2065555
	.4795429
	.2143938
	.4790857
	.1791215
	.48

	Great Britain
	UKC1
	.2603064
	.607074
	.269923
	.6024581
	.2266486
	.6116898

	Great Britain
	UKC2
	.25049
	.6217422
	.2536723
	.57048
	.2393519
	.6730044

	Great Britain
	UKD1
	.2002652
	.4469841
	.2017601
	.4139683
	.1950334
	.48

	Great Britain
	UKD3
	.2395937
	.5507307
	.2530693
	.5747124
	.1924291
	.526749

	Great Britain
	UKD4
	.2232496
	.5317108
	.229702
	.5264394
	.2006664
	.5369822

	Great Britain
	UKD6
	.2281635
	.5409083
	.2323006
	.5303351
	.2136834
	.5514815

	Great Britain
	UKD7
	.2419635
	.5618319
	.2471795
	.56414
	.2237074
	.5595238

	Great Britain
	UKE1
	.2006953
	.47875
	.2054396
	.4716667
	.18409
	.4858333

	Great Britain
	UKE2
	.2390808
	.553302
	.2469413
	.5448756
	.2115692
	.5617284

	Great Britain
	UKE3
	.2417841
	.5849931
	.2479978
	.566451
	.2200362
	.6035354

	Great Britain
	UKE4
	.2388718
	.5728329
	.2488221
	.5743353
	.2040459
	.5713306

	Great Britain
	UKF1
	.2357157
	.552958
	.2461288
	.5759627
	.1992699
	.5299532

	Great Britain
	UKF2
	.2347992
	.5837188
	.2382831
	.5548251
	.2226052
	.6126126

	Great Britain
	UKF3
	.2635075
	.6439831
	.265072
	.5936179
	.2580318
	.6943483

	Great Britain
	UKG1
	.2276792
	.5199233
	.2368074
	.5501771
	.1957304
	.4896694

	Great Britain
	UKG2
	.233562
	.5214267
	.2493958
	.5826869
	.1781437
	.4601665

	Great Britain
	UKG3
	.232901
	.5718303
	.2360861
	.5465532
	.2217528
	.5971074

	Great Britain
	UKH1
	.2435478
	.5734419
	.2537857
	.5728674
	.2077152
	.5740163

	Great Britain
	UKH2
	.2050702
	.4977371
	.2044855
	.4706808
	.2071169
	.5247934

	Great Britain
	UKH3
	.2220663
	.5200106
	.2309066
	.5259733
	.1911252
	.5140479

	Great Britain
	UKI3
	.2409808
	.4975662
	.2614958
	.5595767
	.1691782
	.4355555

	Great Britain
	UKI4
	.2805611
	.6476884
	.2929552
	.6661711
	.2371816
	.6292057

	Great Britain
	UKI5
	.2150474
	.4733206
	.2280144
	.5381079
	.1696629
	.4085333

	Great Britain
	UKI6
	.2263373
	.4187302
	.249188
	.5174603
	.1463596
	.32

	Great Britain
	UKI7
	.2316626
	.5543056
	.2431944
	.5775926
	.1913017
	.5310185

	Great Britain
	UKJ1
	.2234754
	.5346101
	.2299898
	.5316774
	.200675
	.5375428

	Great Britain
	UKJ2
	.2273521
	.50227
	.239299
	.5469301
	.1855378
	.45761

	Great Britain
	UKJ3
	.2326516
	.5517293
	.2420818
	.5614572
	.199646
	.5420015

	Great Britain
	UKJ4
	.222453
	.5403057
	.2302572
	.5341114
	.1951382
	.5465001

	Great Britain
	UKK1
	.2157618
	.5080733
	.2226882
	.5212251
	.1915196
	.4949215

	Great Britain
	UKK2
	.2078107
	.4829295
	.2153182
	.4974171
	.1815342
	.4684418

	Great Britain
	UKK4
	.2203118
	.5007104
	.2326222
	.543799
	.1772256
	.4576218

	Great Britain
	UKL1
	.2319115
	.5532351
	.2403357
	.554478
	.2024266
	.5519922

	Great Britain
	UKL2
	.2689103
	.6459852
	.2732423
	.6036201
	.2537483
	.6883503

	Great Britain
	UKM5
	.1977181
	.4315109
	.2072929
	.4514991
	.1642064
	.4115226

	Great Britain
	UKM6
	.1796982
	.3844797
	.1747066
	.324515
	.1971688
	.4444444

	Great Britain
	UKM7
	.2195338
	.4575053
	.2344048
	.5249986
	.1674853
	.3900119

	Great Britain
	UKM8
	.2165568
	.4760183
	.2283788
	.5064443
	.1751799
	.4455923

	Great Britain
	UKM9
	.2257048
	.5731324
	.2241056
	.5169942
	.2313021
	.6292706



Figure A1 – Comparison between the use of SD or  as a measure of dispersion
[image: Immagine che contiene farfalla, Falene e farfalle, invertebrato, insetto

Descrizione generata automaticamente]
Source: Authors’ elaboration from data indicated in the article.


Appendix B - Construction of the Social Capital Index

To complement the Regional Index of Looseness with a multidimensional measure of social capital, we constructed a synthetic social capital index at the NUTS-2 level using microdata from the European Social Survey, Round 9 (ESS, 2018). Social capital is widely recognized as a multidimensional construct encompassing trust, social norms, and network-based interactions (Sabatini, 2009; Gannon and Roberts, 2020; Kyne and Aldrich, 2020).
Following the exploratory and data-driven approach adopted in several empirical studies (Sabatini, 2009; Gannon and Roberts, 2020; Denti et al., 2023), we relied on principal component analysis (PCA) to construct an overall index of social capital. PCA allows us to summarize correlated indicators into a single latent dimension without imposing arbitrary weights, and is particularly suitable when the objective is to capture a broad underlying construct rather than its specific sub-dimensions.
The index is constructed using five variables from the ESS that capture key aspects of interpersonal trust, perceived social norms, and social interaction:
– ppltrst: “Most people can be trusted”
– pplfair: “Most people are fair”
– pplhlp: “Most people are willing to help”
– sclact: participation in social activities
– sclmeet: frequency of meeting socially with friends or relatives
These variables reflect both attitudinal dimensions of social capital (generalized trust and perceptions of fairness and helpfulness) and behavioral or relational dimensions (social participation and interaction). Individual-level responses are aggregated at the NUTS-2 level using ESS design weights.
Principal component analysis is performed on the correlation matrix. The first principal component explains approximately 57% of the total variance and displays positive loadings for all variables, supporting its interpretation as a general social capital dimension. Subsequent components explain substantially less variance and are not retained for index construction. In more detail, the first principal component loads positively on all trust-related variables and captures the core relational dimension of social capital. Network-based variables load more weakly on the first component and more strongly on subsequent components, suggesting some internal heterogeneity. However, given the focus on external validation rather than on disentangling specific forms of social capital, we retain the first component as a summary indicator of overall social capital.
Finally, the resulting social capital index is standardized to have zero mean and unit variance. Its correlation with the RIL is discussed in Section 2, where we assess the extent to which cultural tightness–looseness captures dimensions distinct from network-based or trust-based measures of social cohesion.

	Component
	Eigenvalue
	Proportion of Variance
	Cumulative

	PC1
	2.87
	0.57
	0.57

	PC2
	1.23
	0.25
	0.82

	PC3
	0.64
	0.13
	0.95



	Variable
	Component 1
	Component 2
	Component 3

	ppltrst
	0.552
	-0.179
	0.062

	pplfair
	0.556
	-0.116
	-0.065

	pplhlp
	0.543
	-0.195
	0.175

	sclmeet
	0.262
	0.615
	-0.726

	sclact
	0.147
	0.734
	0.659
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