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Abstract
This study compares the psychological impact experienced by 
immigrants and natives during the spring 2020 lockdowns in 
Madrid (Spain). We utilize data from the Spanish 2017 National 
Health Survey, and the Madrid Covid Household Panel. Overall, 
the population at risk of psychological morbidity peaked at around 
60 % during the lockdowns. The behaviour of immigrants and 
natives is strikingly similar. However, a single dimension emerges in 
which immigrants are notably more psychologically vulnerable. The 
reduction in income imposed a greater loss of mental wellbeing on 
immigrants than on natives. Thus, the evidence provided highlights 
an immigrant population which registers similar levels of distress as 
natives, but the greater economic vulnerability faced by immigrants 
exposes them to greater distress. These findings can inform public 
policies during future health crises.
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Resumen
En este artículo se compara el bienestar psicológico de inmigrantes 
y nativos durante los confinamientos de la primavera de 2020 en 
Madrid (España). Se utilizan datos de la Encuesta Nacional de 
Salud de 2017, y del Panel de Hogares de COVID-19 de Madrid. 
En general, la población en riesgo de morbilidad psicológica llega 
al 60 % durante los confinamientos. No se encuentran grandes 
diferencias entre inmigrantes ni nativos. Sin embargo, la reducción 
de ingresos tiene un mayor impacto psicológico en los inmigrantes. 
La evidencia proporcionada destaca una población migrante que 
registra niveles de bienestar psicológico idénticos a los de los 
nativos. Sin embargo, la vulnerabilidad económica que enfrentan los 
migrantes los expone a un mayor malestar. Estos resultados pueden 
contribuir a la elaboración de políticas públicas en futuras crisis 
sanitarias.
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IntroductIon 

The social sciences are struggling to 
analyse the extensive consequences of 
COVID-19 beyond mortality (Ngo and 
Psaki, 2021). Among these, its influence 
on migration could have a lasting and 
profound effect due to the normalization 
of border closures and travel restrictions, 
which has fur ther  underscored the 
vulnerability of immigrants (Merchant, 
2021). This is precisely the prospect our 
study aims to address, as we uncover 
patterns of psychological vulnerability 
among immigrant groups of different 
status amid mobility constraints.

Mainstream research on integration 
has traditionally prioritized measurable 
outcomes,  inc luding labour market 
performance and education. Yet, most of 
these results are significantly influenced 
by certain subjective factors that often go 
unnoticed in integration research. While 
the prominence of research on mental 
wellbeing in vulnerability studies is on the 
rise (Brady, 2019), its recognition within 
the realm of integration is only gradually 
gaining traction1. Numerous studies 
have pinpointed subjective, “soft” and 
intricately measurable dimensions of 
wellbeing as prerequisites for establishing 
a level playing field for all individuals to 
compete equitably. Among these, one of 
the least explored, yet potentially pivotal, 
is mental wellbeing. While there is a large 
tradit ion of measuring psychological 
wellbeing in epidemiological studies, 
appropriate measurement tools (Kessler 
et al., 2002; Griffith and Jones, 2019) 
are frequently absent in mainstream 
surveys. This explains why, in most cases, 

1 Referring to mental wellbeing as a determinant of so-
cioeconomic integration might seem imprecise to many. 
When referring to wellbeing in this paper, we encom-
pass not only distress but also the risk of suffering emo-
tional difficulties and psychological morbidity.

subjective wellbeing is often proxied 
through self-reported indicators such as 
happiness, optimism, and self-confidence 
(Hendriks and Bartram, 2019; Bak-Klimek 
et al., 2015).

Migration entails exposure to intense 
stressors, including uprooting and sev-
ering ties with homeland networks, risks 
inherent in the journey, discrimination 
upon arrival, and cultural dissonance be-
tween place of origin and destination. 
This predisposes immigrants to enduring 
vulnerability (Choy et al., 2021) and often 
overlooked challenges in achieving sta-
tus convergence with natives. For some, 
immigration involves a form of ‘grief’ and 
is a genuine risk factor for mental wellbe-
ing that can resurface deeply ingrained 
traumas from the past, amplify their im-
pact and give rise to ambivalent emotions 
that reach not only the immigrant but also 
those left behind (Achotegui, 2009). By 
exploring the intersection between immi-
gration and mental wellbeing, our study 
makes three significant contributions to 
the research agenda on immigrant inte-
gration. First, it addresses a frequently 
overlooked soft dependent variable in de-
mographic research by investigating how 
immigrants emotionally navigate daily 
life difficulties and external shocks. Sec-
ondly, our research paves the way for un-
covering hidden factors that might affect 
immigrants and natives differently, poten-
tially making immigrants more psycho-
logically vulnerable to unforeseen stress-
ors and ultimately more disadvantaged 
in measurable outcomes of integration. 
Lastly, we provide valuable insights from 
Spain. 

Despite having hosted substantial 
migration flows in recent decades, the 
country remains a rare case in epidemio-
logical research on immigration and men-
tal wellbeing. Public health policies dur-
ing times of crisis may have a protective 
effect on the health of vulnerable groups 
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such as immigrants (Endale et al., 2020; 
Doan et al., 2021); we believe that studies 
such as ours can contribute to generating 
information specifically focused on the 
Spanish context. This information could 
be valuable for developing public policies 
aimed at safeguarding the health of immi-
grant groups. 

the mental wellbeIng  
of ImmIgrants In advanced 
economIes

At the risk of oversimplifying complex 
theoretical and empir ical tradit ions, 
epidemiological research on mental 
wellbeing and immigrant status has 
generated two main currents of reflection. 
First, almost a century ago pioneering 
studies on the mental health of immigrants 
identif ied their greater l ikel ihood of 
suffering from certain conditions such as 
psychosis, something that would shortly 
be explained by the selection bias involved 
in migration (Odegaard, 1932). The most 
reliable meta-reviews suggest that, indeed, 
immigrant status seems to be associated 
with a certain decline in mental wellbeing 
due to the harsh economic restrictions 
faced by most economic immigrants and 
the lack of support networks (Hasan et 
al., 2021). However, no consensus has yet 
been reached on this regard. Part of the 
literature argues that immigration involves 
an increased risk of mental illness  (He 
and Wong, 2013; Breslau, 2011; Maggi 
et al., 2010; Adhikari, Jampaklay, and 
Chamratrithirong, 2011; Banal et al., 2010), 
although the danger of over-diagnosing 
and essentializing this potential immigrant 
vulnerability has been noted (Achotegui, 
2017). In contrast, other studies have 
found no relationship between immigration 
and mental wellbeing (Mood, Jonsson, 
and Låftman, 2016; Stillman, Gibson, 
and McKenzie, 2012). While research on 

Spain is still limited, some studies have 
documented some disadvantage in 
mental wellbeing (Jarrín et al., 2013; Plaza 
et  al., 2005) related to factors such as 
stepwise family migration (Cebolla-Boado 
and González-Ferrer, 2022) and spatial 
concentration (Cebolla-Boado and Aratani, 
2020). 

Secondly, research on the mental 
health and wellbeing of immigrants has 
also discussed the “healthy immigrant 
paradox”, which accounts for the un-
expected better (mental) health (Rivera, 
Casal,  and Currais, 2016; Elshahat, 
Moffat, and Newbold, 2022; Dhadda and 
Greene, 2018) of economic immigrants 
given their generally worse than average 
position in the social stratification sys-
tem (Teruya and Bazargan-Hejazi, 2013; 
Riosmena, Kuhn, and Jochem, 2017). 
This “paradox” was initially documented 
in the United States but has been con-
firmed in European countries. The de-
bate has focused on two central axes, 
on the one hand, documenting whether 
this advantage remains stable over time 
(Antecol and Bedard, 2006) and, on the 
other, identifying the causes of this ad-
vantage, which range from statistical ar-
tifacts due to positive self-selection in-
volved in migration in terms of physical 
and mental strength  (Elshahat, Moffat, 
and Newbold, 2021; Dhadda and Greene, 
2018), and negative selection among re-
turnees to countries of origin, a phenom-
enon known as the “salmon bias” (Turra 
and Elo, 2008). 

From this summary of the relevant lit-
erature, we draw two main initial hypoth-
eses:

H1: Immigrant emotional vulnerability: The 
adversities migrants face while striving 
for optimal integration outcomes may 
also emotionally disadvantage them, 
resulting in lower levels of mental well-
being compared to natives.
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H2: Healthy immigrant effect: We expect 
migrants to exhibit greater resilience 
than comparable natives and, there-
fore, report higher levels of mental 
wellbeing even in harsh circumstan-
ces.

The pandemic turned a large part of 
the planet into a laboratory for the study 
of the cost of the confinement meas-
ures that were applied with greater or 
lesser intensity in many countries. This 
has prompted the interest of sociolo-
gists, demographers, economists, and 
epidemiologists in systematizing the so-
cial and contextual factors that deter-
mine the mental wellbeing of populations. 
In addition, studies on the integration of 
immigrants have also received a push in 
this direction. While not an exhaustive 
review of the current research agenda 
in this area, we can point to some re-
cent findings. Lockdowns reduced sub-
jective life satisfaction and mental well-
being among the immigrant population 
(Ekwonye, Ezumah, and Nwosisi, 2021; 
Garrido et al., 2023), making those who 
were already in a worse relative position 
more vulnerable (Acharya et al., 2022). 
Shen and Bartran (2021) have shown 
that the disruption of labour trajectories 
has not had as negative an effect on the 
mental wellbeing of natives as on that 
of immigrants, particularly among males 
who have reduced their labour intensity 
and earnings more. Everything seems to 
indicate that the greater psychological 
cost has been borne, above all, by those 
who were already in an irregular situa-
tion (Enriquez et al., 2022), as well as by 
those who suffered job insecurity, family 
stress and more acute information defi-
cits (Garcini et al., 2022). Finally, this 
worsening of subjective wellbeing may 
have also increased perceptions of barri-
ers between minority groups and the ma-
jority: an “us” versus “them” discourse 
(Arora et al., 2022).

Our study delves deeper to uncover 
whether other additional stressors con-
tributed to further weaken the emotional 
stability of immigrants in Spain. First, the 
financial instability that most economic 
immigrants encounter, particularly during 
their initial years of residence or until they 
become regular residents and accumulate 
country-specific human capital, can make 
their mental wellbeing more sensitive to 
shrinking levels of income and economic 
insecurity. Immigrants are likely to have 
less savings to face unexpected events 
(Bover, Hospido, and Villanueva, 2018; 
Sarasa, Navarro-Varas, and Porcel, 2016) 
and face high costs until settled (Agius 
and Keister, 2020). Furthermore, remit-
tances and the responsibility immigrants 
often have in ensuring the wellbeing of 
their relatives left behind, may further am-
plify the impact of economic insecurity 
among immigrants compared to natives. 
This leads us to draw an additional hy-
pothesis:

H3: Economic vulnerability: The mental 
wellbeing of migrants may be more 
sensitive to experiencing a decrease 
in earnings due to shifting labour con-
ditions.

Secondly, restricted access to or lim-
ited understanding of the health system 
may have resulted in a more significant 
loss of wellbeing in immigrant households 
with infected cohabiting members. While 
access to healthcare in Spain is universal 
for all locally registered residents, includ-
ing undocumented persons, it has been 
shown that recent, and particularly undoc-
umented, immigrants are much less likely 
to formalize their registration (Hacker et 
al., 2015), which undoubtedly complicates 
their contact with the public health care 
system. This leads to our fourth hypothe-
sis:

H4: Access to healthcare: Direct exposure 
to COVID in the household leading 
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to the isolation of relatives or coresi-
dents in the household or suspicion 
of being infected may have had a 
more detrimental impact on the men-
tal wellbeing of migrants compared 
to that of natives, whose access to 
healthcare is more normalized.

Finally, according to reliable meta-re-
views, feeling connected and supported 
by others alleviates the harshness of im-
migration (Bak-Klimek et al., 2015). It is 
generally known that immigrants’ sup-
port networks are smaller compared to 
those of natives (Kindler, Ratcheva, and 
Piechowska, 2015). Immigrants may have 
encountered deteriorating relationships 
more damaging to their psychological 
wellbeing than natives precisely because 
of weak support networks (Salinero-Fort 
et al., 2011; Jariego, 2009). This can make 
immigrants more vulnerable to a worsen-
ing atmosphere at home, ultimately af-
fecting their mental wellbeing more. This 
leads to our fifth and last hypothesis:

H5: Support network: The mental well-
being of migrants may be more sen-
sit ive to a worsening household 
atmosphere compared to that of na-
tives due to their smaller support net-
works.

methodology 

Datasets

In this study we used two different da-
tasets. Our main source is the “Madrid 
Covid Household Panel”, the first wave of 
which was conducted by the Madrid City 
Council in April 2020, with a follow-up in 
October 2020. The Panel is a unique tool 
for this kind of research not only because 
it included well-stablished measures of 
mental wellbeing in epidemiological re-
search (see below), but also because of 
the context of the survey. During the ini-

tial wave of the pandemic, Spain arguably 
endured some of the most stringent lock-
down measures in Europe. These meas-
ures had profound repercussions on the 
labour market, a fact that has already 
been extensively documented as a source 
of significant stressors (Escudero-Castillo, 
Mato-Díaz and Rodríguez-Alvarez, 2023). 
This survey provides a unique opportu-
nity to document how natives and for-
eign-born reacted to persistent difficulties 
to maintain their daily lives and economic 
activities, as low-skilled jobs and inter-
personal services, where a large part of 
the immigrant population is concentrated 
in the labour market, were particularly re-
stricted.

The survey targeted all households in 
the city of Madrid with at least one mem-
ber aged 18 or over. In the first wave, a 
total of 1566 valid responses were ob-
tained using a two-stage sampling pro-
cedure in which primary sampling units 
(households) were selected by randomly 
generating telephone numbers based 
on quotas for gender, age, district, and 
household type. Given the constraints 
at the time, fieldwork was conducted 
by telephone (landline: 80.5  %; mobile: 
19.5 %). Unfortunately, the second wave, 
which we only use for complementary 
analyses and robustness checks, carried 
out in October 2020 only recruited 957 
respondents from the original sample.

As supplementary data, we used the 
National Health Survey (NHS) in Spain 
as a benchmark for comparing the men-
tal wellbeing of immigrants and natives 
under normal and extraordinary circum-
stances. The NHS is a well-known data 
set used for epidemiological reference 
produced by Spain’s National Institute 
of Statistics. For the sake of compara-
bility with our main results, we use the 
2017 wave, the closest to the lockdowns, 
and we restrict the analytical sample to 
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respondents in the Region of Madrid 
(n=2032 adults).

Measuring mental wellbeing 

A well-known standardized tool in the so-
cial sciences to quantitatively assess the 
mental wellbeing of a population and its 
social determinants is the General Health 
Questionnaire (Williams and Goldberg, 
1988). The Madrid Panel included the 12 
items version (GHQ12) of this indicator. 
The GHQ12 is a widely used measure in 
many large European statistical projects, 
such as the British Household Panel and 
the Millennium Cohort. Because of its high 
reliability, it is commonly used to assess 
levels of stress in a population. However, 
it should be noted that there are ongo-
ing debates about the dimensions it cov-
ers (Griffith and Jones, 2019), as it tends 
to overestimate mental wellbeing among 
males and persons facing changes in em-
ployment or socioeconomic status (Brown 
et al., 2018). In addition, respondents who 
are financially better-off and have higher 
social support may be false positive, in 
other words, incorrectly categorised as 
individuals with mental health problems 
more often than other groups (Bell et al., 
2005). Nevertheless, it is commonly ac-
cepted that the GHQ12 works reasona-
bly well as an indicator of depression and/
or anxiety disorders (Lundin et al., 2016; 
Baksheev et al., 2011). In Spain, the sub-
sequent unidimensional scale constructed 
from these 12 items for measuring men-
tal wellbeing in the general population 
has been validated and found to be sig-
nificantly associated with the incidence 
of mental disorders (Rocha et al., 2011; 
Rodrigo et al., 2019). The items included 
in this standardized epidemiological tool 
for quantifying mental wellbeing, and their 
translation into English, are given in the 
following table:

TABLE 1. Global Health Questionnaire-12

Have you been able to concentrate well on what you 
were doing?

Have your worries made you lose a lot of sleep?

Have you felt that you are playing a useful role in 
life?

Have you felt capable of making decisions?

Have you felt constantly overwhelmed and tense?

Have you had the feeling that you cannot overcome 
your difficulties?

Have you been able to enjoy your normal daily ac-
tivities?

Have you been able to  adequately cope with your 
problems?

Have you felt unhappy or depressed?

Have you lost confidence in yourself?

Have you thought that you are a worthless person?

Do you feel reasonably happy considering all the cir-
cumstances?

Source: GeneHealth Questionnaire, GHQ (Williams and 
Goldberg, 1988).

Answers were registered using a Likert 
scale (scored from 0 to 4: Always, Some-
times, Rarely, Never, plus a don’t know/
no answer). From the responses, a syn-
thetic indicator of mental wellbeing is usu-
ally derived, which refers to the emotional 
risk to which a population is exposed. Sev-
eral methods for constructing such an in-
dicator are described in the literature. Here 
we employ Likert scoring (Goldberg et al., 
1997): summing all values according to their 
original scores and taking 12 as the critical 
threshold. Therefore, in our analyses scores 
below 12 are denoted as zero, meaning no 
psychological risk, as opposed to those 
scoring 12 or more, which are coded as 0, 
indicating a significant risk of morbidity. 

Data analysis

We have carried out a stepwise hierarchi-
cal logistic regression analysis (Snijders 
and Bosker, 2012) on the qualitative re-
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codification of GHQ12 (<12=0: low dis-
tress or no risk; ≥12=1: being at psycho-
logical risk) as the dependent variable of 
interest. Our model clusters respondents 
in each of the 21 districts of Madrid. Hi-
erarchical binary logistic regressions are 
a conservative strategy to discard biased 
results due to the different incidence of 
COVID in the city. Indeed, the disease did 
not affect Madrid symmetrically across 
the territory but had a higher incidence in 
the southern and eastern districts of the 
city, precisely where the immigrant popu-
lation is concentrated (García, 2020).

First, we allow for unconditional com-
parisons across migrant status in 2017 
and April 2020. We then adjust our esti-
mates controlling by sex, age, and square 
meters of household per capita as con-
trol variables, and education (primary or 
less, secondary, vocational and university 
graduates) to contrast whether specific 
groups are particularly at psychological 
risk. Next, we explore two-way interac-
tions between immigrant status and three 
concurring stressors on mental wellbe-
ing: 1) the impact of experiencing a de-
crease in earnings due to shifting labour 
conditions (being laid off, being affected 
by a temporary contract cessation, or ex-
periencing a reduction in the number of 
working hours for the active population) 
for those working or already unemployed 
in April 2020; 2) the incidence of the dis-
ease in the household as proxied by living 
with a person isolated by Covid; and 3) 
a deteriorating atmosphere in the house-
hold. Table A1 in the Appendix provides 
descriptive information about all the varia-
bles involved in the analyses.

results

Did the lockdown affect immigrants and 
natives differently? How severely did the 
shock impact their psychological wellbe-

ing? The bars in Graph 1 represent the 
proportion of the respondents whose psy-
chological wellbeing was at risk in 2017 
and during the 2020 lockdowns (Models 
are presented in Table A2 in the Appen-
dix). 

Two significant conclusions emerge 
from these descriptive analyses. First, the 
pandemic and subsequent lockdowns led 
to a profound increase in psychological 
distress among all respondents. Under 
ordinary circumstances, such as those 
in 2017, only 20  % of respondents gave 
signs of psychological distress (18.5 % of 
natives and 19.4  % of immigrants). How-
ever, by April 2020, this figure increased 
to 54.0 % for natives and 61.3 % for im-
migrants. To put it simply, during the lock-
downs, the percentage of respondents 
experiencing mental distress underwent 
a staggering increase of 291  % for na-
tives and 316  % for immigrants when 
compared to reliable pre-pandemic fig-
ures. Secondly, both before and after the 
COVID crisis, the unconditional differ-
ences between immigrants and natives 
were negligible and not statistically sig-
nificant. This suggests a reasonably in-
tegrated immigrant population as shown 
by the convergence of emotional wellbe-
ing between these two groups regardless 
of general contextual stressors. We now 
move to estimate net differentials in emo-
tional wellbeing between respondents of 
immigrant and native origin (Table A3 in 
the Appendix provides the estimates from 
all our remaining models). There are two 
obvious controls that should be taken into 
consideration: age and access to quality 
housing. Regarding age, immigrants are 
younger than natives in Spain, 37 years of 
age vs 45 years of age on average (Span-
ish Statistical Office, 2022). Regarding 
housing, the living conditions of immi-
grants and natives differ in crucial aspects 
related to the lower average income and 
lower access to quality housing among 
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immigrants. It has been shown that the 
emotional cost of confinement in Spain 
was higher for both young people (who 
also suffered a higher psychiatric morbid-
ity) and for people living in poorer housing 
conditions (Jacques-Aviñó et al., 2020). 
It is therefore considered critical to take 
these two factors into account. To do so, 
we re-estimate the first graph adjusting 
for the effect of age and the square me-
ters per capita of the household in which 
respondents spent time in confinement 
when they were interviewed, which we 
use as a proxy for housing quality. Finally, 
sex is an obvious control to add in light 
of the average poorer mental wellbeing 
of women under normal circumstances 
(Xiong et al., 2020). During the pan-
demic, many women (especially immigrant 
women) continued to care for the elderly 

and sick, exposing themselves to the risk 
of infection. Those working in the infor-
mal economy faced extreme vulnerability. 
The lack of family support for childcare, 
particularly when schools were closed, 
may also have had a negative impact on 
women’s mental health (Diego-Cordero et 
al., 2022; Ferra-Ferrer, 2020; Thibaut and 
Wijngaarden-Cremers, 2020). Our results 
(see Table A3 in the Appendix) support 
the assertion presented in the literature 
that women were at greater psychological 
risk during COVID-19; however, no sig-
nificant difference is observed between 
immigrant and native-born women (see 
Graph 5 in the Appendix).

Adjusting for the selected controls con-
firms the robustness of our previous find-
ings. The chart illustrates that 54.4  % of 
the native population in Madrid was at risk 

GRAPH 1. Population at risk (GHQ-12)
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Legend: Marginal effects from binary logistic regressions (NHS2017) and hierarchical logistic regression (COVID Madrid 
2020). 

Dependent variable: 1: GHQ12>12; 0: GHQ12<12). Estimated from Models 1 and 2, Table A2 (Appendix).

Source: By authors based on National Health Survey 2017 (National Institute of Statistics) and the 1st wave of the Madrid 
Covid Household Panel from the Madrid City Council (April 2020).
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of emotional distress, compared to 57.9 % 
of the immigrant population. Notably, more 
than half of the respondents in our sur-
vey exhibited signs of compromised men-
tal wellbeing during the harshest period of 
lockdown, which imposed severe restric-
tions on mobility. In other words, there is 
no empirical basis to conclude that the 
emotional reactions of immigrants and na-
tives differed under lockdown. This finding 
highlights the emotional resilience of the 
immigrant population, considering obvious 
differences in social stratification by place 
of birth and structural socioeconomic vul-
nerability. The convergence necessitates a 
sound rejection of both H1 and H2. 

However, despite convergence, immi-
grants and natives may have responded 
differently to the unforeseen and wors-
ening conditions that rapidly emerged as 
the individual and societal evolution of 
lockdowns worsened. For the testing of 

H3-H5 we need to explore how the emo-
tional burden of three types of unexpected 
events was distributed: 1) experiencing 
a decrease in earnings due to shifting la-
bour conditions; 2) the incidence of the 
disease in the household; and 3) the evo-
lution of household atmosphere during the 
lockdown. To do so, we add to our model 
specification two-way interactions between 
each of three key additional stressors and 
immigrant status. Graph 3 summarizes 
the main results and, again, Table A2 in 
the Appendix presents the estimates and 
model details.

This visual summary of results suggests 
that the most consequential threat to im-
migrants’ psychological wellbeing during 
the pandemic and the confinements was 
the economic shutdown. The first Panel 
in Graph 3 shows how immigrant and na-
tive respondents’ psychological morbid-
ity reacted to experiencing a decrease in 

GRAPH 2. Population at risk (GHQ12): unconditional and net effects of inmigrant status
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Legend: Marginal effects from hierarchical logistic regression (COVID Madrid 2020). 

Dependent variable: 1: GHQ12>12; 0: GHQ12<12). Estimated from Models 1 and 2, Table A3 (Appendix).

Source: By authors based on the 1st wave of the Madrid Covid Household Panel from the Madrid City Council (April 2020).
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earnings due to shifting labor conditions2 
resulting from the abrupt interruption of  
economic activity during lockdowns. Pre-
vious evidence has already shown that 
respondents with low incomes and pre-
carious jobs, more subject to changing 
economic circumstances during the lock-
down, were more at risk of developing 
mental disorders (Ramírez et al., 2021; 
Parrado-González and León-Jariego, 
2020). Shrinking incomes had more acute 
consequences for immigrants who, on av-
erage, have weaker support networks than 
natives. Specifically, our analysis reveals 
that the immigrant population at risk of 
psychological distress, as indicated in our 
study, was 18.0 percentage points higher 

2 Note that the inactive population is excluded from this 
analysis since their income was never affected by the State 
of Alarm.

than that of natives (87.4 % for immigrants 
and 69.2  % for natives). It is known that 
immigrants in Spain concentrate in seg-
ments of the secondary labour market and 
jobs that require in-person presence and 
direct interaction with clients or beneficiar-
ies, such as in construction and caregiv-
ing (Rubio, 2020; Mahía, 2022), and are 
over-represented in the informal econ-
omy (Repič, 2010). This explains why their 
income was more likely to shrink during 
the fierce restrictive measures taken that 
greatly reduced economic activity. Our 
findings provide a sound confirmation of 
H3, which theorizes that immigrant eco-
nomic vulnerability has different sources 
than native vulnerability, although the av-
erage level of instability and poor employ-
ment conditions are shared with many na-
tives. This has to do with the limited ability 
of immigrants to share resources to con-

GRAPH 3. Inmigrant-native reactions to supervening stressors

Legend: Marginal effects of binary logistic regressions (dependent variable: 1: GHQ12>12; 0: GHQ12<12). Estimated 
from Models 3, 4 and 5 in Table A3 (Appendix).

Source: By authors based on the 1st wave of the Madrid Covid Household Panel from the Madrid City Council (April 
2020).
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front the unexpected or to maintain their 
economic responsibilities toward their fam-
ily of origin. Finally, note that those who 
were unemployed before the Pandemic 
and those whose working conditions did 
not lead to shrinking revenues show a simi-
lar behaviour across immigrant status. 

While the greater psychological vulner-
ability of immigrants compared to natives 
during economic crises has been previ-
ously documented (Robert et al., 2014), 
our study is, to the best of our knowl-
edge, the first to consider other unex-
pected stressors. We have examined how 
immigrants and natives reacted to the in-
cidence of the Covid at home, a situation 
that could be a trigger for stress dynam-
ics. H4 stated that when exposed to the 
infection, immigrant households would 
have a stronger negative emotional reac-
tion than natives because of their likely 
imperfect knowledge of the healthcare 
system and, in some cases, more limited 
access to it. The results reject this sce-
nario and show that immigrants and na-
tives reacted similarly to the event of hav-
ing to isolate members of the household 
due to infections or the suspicion of be-
ing infected. We can, thus, conclude that 
the differences in loss of mental wellbe-
ing between immigrants and natives do 
not seem to be due to differences in the 
incidence of illness or coping with it, but, 
as we will see below, to other contextual 
factors. Lastly, the pandemic had a huge 
impact on family organization and cohab-
itation in many households. We looked at 
how immigrants and natives were affected 
by the household atmosphere and fam-
ily relationships under the extreme condi-
tions imposed (Günther-Bel et al., 2020)3, 
as expected from H5. The necessity to 
spend time under the same roof and the 

3 This is only meaningful information for non-single person 
households, and the analytical sample here is restricted ac-
cordingly.

disruptions to daily life could be seen as 
potential triggers of family conflict. Al-
though the highest levels of psychological 
risk are found among those who reported 
that cohabitation in their family had wors-
ened (84.6 % of natives and 90 % of im-
migrants), differences across immigrant 
status are not statistically different. 

Robustness checks 

Complementary tests were conducted 
to confirm the robustness of our results 
to alternative specifications, yielding no 
changes in the reported results. Con-
trolling for the presence of elderly indi-
viduals in the household (considered an 
additional stressor due to their vulnerabil-
ity to COVID) or adjusting for household 
type (which incorporates single-person 
households into the analyses concerning 
family atmosphere) did not alter our con-
clusions. Utilizing fixed effects instead of 
random terms to model individual clus-
tering in space did not distort our conclu-
sions either. In addition, employing linear 
probability models upheld all of our find-
ings. Lastly, we replicated our baseline 
analyses with data from the second wave 
of our Madrid Covid Household Panel, 
the fieldwork for which was carried out 
in October, 2020, confirming the pattern 
of strong convergence between immi-
grants and natives in their likelihood of 
being under psychological risk. Graph 4 
provides a visual summary of this robust-
ness check (detailed estimates are pre-
sented in Table A3: Model 6, which also 
controls for baseline score in GHQ12 in 
April 2020).

dIscussIon

Research into social vulnerability and dis-
advantage is increasingly centred on un-
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GRAPH 4. Respondents at risk in October 2020

Legend: Marginal effects of binary logistic regressions (dependent variable: 1: GHQ12>12; 0: GHQ12<12). Estimated from 
Model 6 in Table A3 (Appendix).

Source: By authors based on the 1st & 2nd waves of the Madrid Covid Household Panel from the Madrid City Council 
(April, October 2020).

derstanding individual experiences that 
predispose individuals to different de-
grees of success. It would not be an ex-
aggeration to state that emotional well-
being is a fundamental prerequisite for 
achieving optimal outcomes in education 
and the labour market. Research on im-
migrant integration must incorporate this 
perspective. 

Our analysis delivers both positive and 
negative news regarding the integration 
of immigrants in Madrid, and potentially 
the rest of Spain if the observed pattern 
holds true across the country. The over-
arching message is that differences in the 
mental wellbeing of immigrants and na-
tives consistently remain negligible, un-
der both normal circumstances (back in 
2017) and the intensely stressful con-
ditions imposed by the April 2020 lock-

downs. Hence, our findings reveal immi-
grants to be a resilient population that, 
just as the general population, encoun-
tered substantial psychological burdens 
during the spring 2020 lockdowns. This 
is noteworthy, given that immigrants typ-
ically face significantly more challenging 
daily circumstances compared to natives, 
as suggested by integration literature, 
which reveals immigrants to be a group 
that is particularly vulnerable to external 
shocks. As indicated by our models, the 
occurrence of illness within the household 
and the dynamics of family coexistence 
during lockdowns did not differentially 
affect respondents in Madrid based on 
their immigrant status. At least within this 
lesser-explored dimension of integration, 
namely mental wellbeing, our immigrant 
population demonstrated a notable con-
vergence with the native population. This 
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trend, undoubtedly a desirable outcome, 
warrants a positive reception.

Importantly, there is one crucial as-
pect in which immigrants were shown to 
be significantly more psychologically vul-
nerable than the Spanish-born. Those 
who lived in households that experienced 
income loss suffered a much higher risk 
of suffering psychological distress than 
the native-born. Specifically, among this 
group the percentage at risk of psycho-
logical distress increased some 18 per-
centage points more for immigrants than 
for natives (69.7  % for natives and 87.7 
for migrants). This greater psychologi-
cal vulnerability of economic immigrants 
to financial stress confirms findings from 
other countries where similar studies 
have been carried out (Choudhari, 2020; 
Garcini et al., 2016, 2022).

The implications for integration re-
search are critical. Economic precarious-
ness is the key factor affecting immigrant 
integration, possibly predisposing immi-
grants and natives to face adverse cir-
cumstances differently. There are multiple 
reasons why income loss could be more 
harmful for immigrants than for natives. 
First, the loss of income in lower-income 
households is more difficult to manage 
than in middle- and high-income house-
holds, among other things because of 
the potential for available savings to aid 
in coping with unexpected contingencies 
in the latter households. Moreover, immi-
grants may have less well-developed so-
cial networks and fewer other resources 
to support them in case of need. Further 
research focusing on this matter, delving 
into the interplay among social support, 
socioeconomic status, and immigrant sta-
tus, is indispensable for gaining a more 
comprehensive understanding of the po-
tential risks immigrants might encounter 
during future social crises. Additionally, 
it would be worthwhile to investigate the 
long-term effects of COVID-19 through 

longitudinal studies, as it appears that 
the pandemic’s impact on mental health 
has, in many cases, not been temporary 
(Pennix et al., 2022). A better understand-
ing of the issues discussed here would 
allow the development of future ad-hoc 
public policies during times of crisis, for 
example, activating economic support 
networks specifically aimed at particularly 
vulnerable groups (such as immigrants). 
These kinds of initiatives would be aimed 
not only at maintaining immigrants’ mate-
rial conditions but also at protecting their 
mental health.

Limitations of the current research

While our conclusions remain robust 
across time, contexts, and various da-
tasets, it is important to acknowledge 
several significant limitations within this 
study. Our focus is solely on the deter-
minants of psychological risk among im-
migrants and not on ethnicity, as dis-
entangling ethnic ascriptions proved to 
be unfeasible. Limitations in the survey 
questionnaire hinder our ability to fully 
isolate the impacts of essential variables 
like household income, per capita earn-
ings, and migration-related factors such 
as time since migration. Furthermore, 
the influence of personality traits are  not 
controlled for, thereby restricting the in-
tegration of self-selection factors into our 
immigration-focused research. Future re-
search should overcome these limitations 
and foster the inclusion of epidemiologi-
cal indicators of wellbeing in mainstream 
population surveys.
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appendIx

TABLE A1. Summary or variables and descriptive information 

N Mean SD

Components  
of GHQ12

Have you been able to concentrate well on what you were 
doing?

197 1.7 0.95

Have your worries made you lose a lot of sleep? 204 1.4 1.1

Have you felt that you are playing a useful role in life? 181 1.2 0.83

Have you felt capable of making decisions? 196 1.1 0.7

Have you felt constantly overwhelmed and tense? 206 1.5 1.1

Have you had the feeling that you cannot overcome your 
difficulties?

196 0.8 0.93

Have you been able to enjoy your normal daily activities? 194 1.7 0.93

Have you been able to  adequately cope with your pro-
blems?

194 1.2 0.66

Have you felt unhappy or depressed? 201 1.3 0.99

Have you lost confidence in yourself? 203 0.44 0.79

Have you thought that you are a worthless person? 198 0.3 0.73

Do you feel reasonably happy considering all the circum-
stances?

198 1.2 0.69

GHQ12 synthetic 137 0.59 0.49

Immigrant 206 0.11 0.31

Female 206 0.61 0.49

Age 206 45 24

House m2 pc 124 47 30

Education Primary or less 132 0.21 0.41

Secondary 132 0.38 0.49

Vocational 132 0.14 0.34

University 132 0.27 0.45

Evolution of earnings 
due to shifting labor 
conditions

Stable income 666 0.67 0.46

Decreasing income 233 0.23 0.42

Already unemployed before April 2020 84 0.08 0.28

Incidence of Covid 206 0.16 0.36

Atmosphere Worsens 134 0.16 0.36

Does not change 134 0.69 0.46

Improves 134 0.15 0.36

Source: By the authors.
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TABLE A2. Logistic models on GHQ12>12

ENS 2017 Covid Madrid 2020

Immigrant (ref.: natives) 0.062 0.30

(0.16) (0.21)

Constant -1.48* 0.16*

(0.062) (0.057)

N 2008 1360

Chi2 0.15 2.11

Legend: Standard errors in parentheses.

* p<0.05.

Source: By the authors.

TABLE A3. Binary logistic hierarchical models on GHQ12>12

Dependent variable Risk in April 2020
Risk in 

October 2020
(1) (2) (3)+ (4)++ (5) (6)+++

Immigrant  
(ref. natives)

0.30 0.15 -0.38 0.21 0.51 -0.30 

(0.21) (0.21) (0.32) (0.23) (1.10) (0.54) 
Female (ref. male) 0.25* 0.25 0.25* 0.15 0.69*

(0.11) (0.13) (0.11) (0.14) (0.16) 
Age -0.019* -0.0098 -0.018* -0.018* 0.0028 

(0.0040) (0.0062) (0.0040) (0.0050) (0.0060) 
Per capita M2 -0.00014 0.0018 -0.0039 -0.0015 0.0023 

(0.0020) (0.0032) (0.0024) (0.0044) (0.0031) 
Education  
(ref. is primary or less)

Secondary 0.21 0.62 0.22 0.26 0.043 

(0.25) (0.56) (0.25) (0.36) (0.41) 
Vocational 0.060 0.57 0.059 0.21 -0.26 

(0.28) (0.57) (0.28) (0.39) (0.45) 
University 0.35 1.07 0.36 0.53 -0.27 

(0.25) (0.56) (0.25) (0.36) (0.40) 
Impact on income 
(ref. is no changes)

Income shrinks 0.64*  

(0.18)  
Respondent already unem-
ployed

0.46  

(0.27)  
Interaction Immigrant*income shrinks 1.53*  

(0.60)  
Immigrant*respondent al-
ready unemployed

0.44  

(0.70)  
Hhld members 
infected

0.26  

(0.17)  
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Dependent variable Risk in April 2020
Risk in 

October 2020
(1) (2) (3)+ (4)++ (5) (6)+++

Interaction Migrant # household 
members isolated

-0.37  

(0.55)  
Hhold atmosphere 
(ref. is worsens)

Does not change -1.70*  

(0.31)  
Improves -2.29*  

(0.37)  
Interaction Immigrant*Does  

not change
-0.34  

(1.13)  
Immigrant*Improves 0.42  

(1.21)  
Respondent already 
at risk in April 2020 
(ref. not at risk)

1.84*

(0.17) 
Interaction Immigrant*risk in April 2020 0.70 

(0.70) 
Constant 0.16* 0.76* -0.51 0.69* 2.23* -1.29*

(0.06) (0.35) (0.62) (0.35) (0.55) (0.56)
Model info. N 1360 1360 983 1360 943 821 

Chi2 2.34 46.6 40.7 48.6 72.9 142.6

Legend: Standard errors in parentheses.

* p<0.05.

Notes on analytic samples: 

+ Sample in Model 3 excludes the inactive population. 

++ Sample in Model 4 exclude single person households. 

+++ Model 5 is estimated using the second wave of the Madrid Covid Household Panel.

Source: By the authors.

TABLE A3. Binary logistic hierarchical models on GHQ12>12 (Continuation)
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GRAPH 5. Conditional differences by gender & migrants status

Source: By authors based on the 1st wave of the Madrid Covid Household Panel from the Madrid City Council (April 2020).

Legend: Marginal effects of binary logistic regressions (dependent variable: 1: GHQ12>12; 0: GHQ12<12).
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