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-----------------------------------------------------ABSTRACT----------------------------------------------------- 

Ιmmigrants’ psychological health has been the focus of many studies as it is a timely subject 
due to the increasing numbers of immigrants and refugees who enter Greece the recent 
decades, and the resulting anxiety that this process brings about to the individual. The aim of 
the present study was to examine the relationship between immigrants’ and Greeks’ anxiety, 
self-esteem and depression. In addition, the present study aimed to compare the 
psychological health between immigrants and Greeks. The participants were 115 Albanian, 
118 Indian immigrants, and 116 Greeks. Τhe Rosenberg Self-Esteem Scale, the CES-D Scale, 
and the State Anxiety Inventory were administrated for measuring self-esteem, depression, 
and anxiety, respectively. To test the bivariate relationships between the study variables, 
Pearson product-moment correlation coefficients were calculated. The potential differences 
of psychological health between immigrant groups were examined with ANOVA, and multiple 
linear regression was used to predict the variance of depression by self-esteem and anxiety, 
after controlling for ethnicity and demographics. Moreover, moderation analysis was used to 
examine the moderation role of self-esteem in the relationship between anxiety and 
depression and possible differences between ethnic groups. In line with our hypotheses, 
immigrants had higher levels of depression and lower self-esteem scores, compared to 
Greeks. However, Indians reported the lower levels of anxiety compared to both Albanians 
and Greeks. Differences were also observed between the two immigrant groups, with 
Albanians experiencing more mental health problems than Indians. Both self-esteem and 
anxiety explained a large proportion of the variance of depression in immigrants (45%), thus 
substantiating our theoretical model (i.e., depression depends on individuals’ anxiety and self-
esteem). Consistent to our expectations too, self-esteem was a moderator in the relationship 
between anxiety and depression; no differences between ethnic groups were observed 
though (e.g., the level of self-esteem acted protectively in the same way in Albanians, Indians, 
and Greeks). Despite the limitations, the findings of this study could be particularly useful to 
clinicians working with immigrants. Coping effectively with anxiety and enhancing immigrants’ 
self-esteem could be tailored-based targets for both prevention and intervention programs. 
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Introduction 

During the recent decades, many immigrants, from both the Balkans and several Asian and 
African countries, have moved to Greece. Immigrants are regarded as a high-risk group for 
increased levels of depression and anxiety, as they are confronted with many stressors related 
to their adaptation to a new society1,2Major stressors are related to age, socioeconomic and 
educational status, years of residence in the host country, acculturation difficulties, and social 
exclusion.3,4 Cognitive theories assume that anxiety levels are high when a threat is perceived 
as potential, while depression levels are high when a threat is perceived as certain. Based on 
this assumption, anxiety and depression are hierarchically arranged, in that when the threat 
becomes imminent and certain the individual ends up in depression.5,6    

Many studies indicate that the prevalence of depression and anxiety among immigrants is 
higher than the general population.7,8 Low educational level, old age, and few years of 
residence in the host country are regarded as risk factors for depression.7 Furthermore many 
studies examined the relationship between stressors, self-esteem, and health outcomes. 
Health outcomes vary between individuals and groups and self-esteem has a central role in 
this relationship- with both direct and indirect effects- and is regarded as a successful 
psychologically coping resource for stress.8 However, these findings are inconclusive as some 
studies have indicated that sociodemographic factors are unrelated to psychological health 
and immigrants not always report higher levels of anxiety and depression.8, 9 

Depression and anxiety have been associated with decreased self-esteem and impaired 
functioning in various domains of life.5 Terror management theory suggests that self-esteem 
protects individuals from anxiety that arises from the awareness of their vulnerability and 
mortality,10 whereas Becks’ cognitive theory of depression asserts that individuals with low 
self-esteem are more vulnerable to depression as they tend to focus on the negative aspects 
of the self, others, and the world.5 Previous studies suggest, also, that immigrants’ self-esteem 
can protect them against anxious-depressed symptoms.11 However, self-esteem has also been 
linked with arrogance and narcissism, which are behaviors that many cultures discourage.12 

Cultural differences in self-esteem have been found due to differences in the construction 
of the self. In more individualistic countries (e.g. usually western countries), individuals are 
primarily characterized by independent self-construal, perceiving themselves to be separate 
from others and autonomous, while in more collectivistic countries (e.g. usually non-western 
countries) individuals are primarily characterized by interdependent self-construal, perceiving 
themselves to be defined by their relations to others.13,14,15 Several cross-cultural studies have 
shown that in individualistic cultures, people engage in self-enhancement strategies, 
perceiving their superiority over the others and aiming at accomplishing personal goals8 
whereas in collectivistic countries, the self is interrelated to significant others and people are 
motivated to perceive themselves as inferior to others, aiming at being accepted by the in-
group.13,16 Therefore, lower self-esteem rates for people coming from collectivistic countries 
compared to people coming from individualistic countries have been found in many studies.16 

Furthermore, self-esteem ameliorates the negative effects of immigrants’ stress17,18 by 
interpreting daily stressors more positively, seeking for social support, and trying harder to 
adapt to the host country.19,20 Indian self is characterized mainly by values of 
interdependence,21,22,23 while the Greek self is characterized by both interdependence and 
independence24 or by both individualistic and collectivistic values25 and these values affect 
self-esteem.13 

Based on the controversial evidence on the relationship between immigration, depression, 
anxiety and self-esteem,8,9,12,16 the present study aimed to examine whether the high levels of 
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anxiety result in depression and whether the relationship between anxiety and depression is 
moderated by self-esteem in two groups of immigrants (Albanians and Indians) and compare 
them with a Greek sample of similar sociodemographic characteristics (see Figure 1). To the 
authors’ knowledge no other studies have examined the interrelationship of these variables 
in three ethnicity groups, immigrants and hosts. 

Given that immigration is a stressful condition,1,2,7 it was hypothesized that immigrants 
(both Albanian and Indians) would present higher levels of anxiety and depression compared 
to Greeks. Longer residence in Greece, higher education level, and younger age, were 
expected to correlate negatively with anxiety and depression.3,4,7  

Self-esteem was expected to be a moderator in the relationship between anxiety and 
depression.10 Significant differences in self-esteem were expected between the three ethnic 
groups (e.g., Albanians, Indians, Greeks). Given that self-esteem rates are lower for people 
coming from collectivistic countries,13,16,23 Indians were expected to have low levels of self-
esteem, Greeks high levels24 and Albanians moderate levels. Although no previous study has 
examined cultural values in Albanians, they are considered to be culturally closer to Greeks 
than immigrants coming from Asian and African countries,27 suggesting also that their self-
esteem level would probably lie somewhere between Greeks and Indians.  

Since Albanians have been integrated or/and assimilated to Greek society,2,27 while Indians 
are more separated22 and integrated or/and assimilated immigrants usually report higher 
levels of self-esteem than separated ones,12,28 it was expected that, the higher levels of self-
esteem would act protectively for Greeks, the medium levels for Albanians and the lower 
levels for Indians. Possible differences in anxiety and depression of Albanians and Indians were 
also examined, given that culture affect mental health.13 It was expected that Indians will 
present less anxiety and depression symptoms compared to Albanians, because of Indians 
interdependence23 and their commitment to their heritage culture group that increase in-
group social support.29 

 

Material and Method 

Participants 
Immigrants. Two hundred and thirty-three immigrants living in Greece (M=33.0, SD=8.0 years 
old) participated in the study. One hundred and fifteen five of them were Indians and one 
hundred and eighteen were Albanians. Their average age was 33.0 years for Indians (SD=8.0) 
and 35.0 years for Albanians (SD= 8.0). Their average years of education were 11.2 years (SD= 
2.7) for Indians and 11.8 years (SD= 2.4) for Albanians. Indians and Albanians were residing in 
Greece 7.7 (SD=3.9) and 10.7 (SD=4.2) years, respectively.  
Greeks. One hundred and sixteen (116) were Greeks. Their average age was 39.0 (SD = 9) and 
their average years of education were 12.0 (SD= 2.8).     
Measures 
A number of demographic information, including gender, age, educational level, ethnicity, 
years of residence in Greece (only for immigrants) were collected. Cronbach’s alpha 
coefficients for all scales are presented in Table 1. 
Self-Esteem. Self-esteem was measured with the Self-Esteem Scale.30 It consists of 10 items 
that assess the global personal self-esteem (e.g., “Sometimes I feel totally usefulness”). 
Participants respond on a Likert-type scale ranging from “totally disagree” (1) to “totally 
agree” (7). 
Depression symptoms. Depression was measured with the Center for Epidemiological Studies-
Depression scale (CES-D).31 It consists of 20 items (e.g., “I felt hopeful about the future”) that 
cover affective, psychological, and somatic symptoms of depression. Participants respond on 
a Likert-type scale ranging from “strongly disagree” (1) to “strongly agree” (5).  
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Anxiety symptoms. Anxiety was measured with the State Anxiety Inventory32 which evaluates 
the anxiety the person feels at the moment of measurement. It consists of 20 items (e.g., “I 
feel calm”) and participants respond on a Likert-type scale ranging from “not at all” (1) to “very 
much” (4).  
Procedure and Analyses 
Participants were recruited at their workplace. Indians were also recruited in a building that 
they use for their religious ceremonies. A convenience sampling technique was used.  
Participation in the study was voluntary. Each measure was translated from English to 
Punjab and Albanian and back-translated to English.33 All analyses were carried out with 
SPSS 24.0 and the moderation analysis with PROCESS, which is a freely available 
computational tool for SPSS and SAS.34 The moderation effects were considered significant 
at p<0.05 for the 95% bootstrap confidence intervals when the derived intervals do not 
include values of zero.34  
 

Results 
Albanians had lived statistical significantly (t (219) = -5.38, p <0.001) more years in Greece 
(Μ=10.7, SD=4.2) compared to Indians (M=7.7, SD=3.9). Years of education did not 
differentiate the three ethnic groups (Albanians, Indians, and Greeks) (F2,325 = 2.39, p > 0.05). 
Τhe difference between Indians’ mean age (M=33, SD=8) and Albanians’ (M=35, SD=8) was 
not statistically significant (t (223) = -1,23, p > 0.05), but it was between immigrants and 
Greeks (Μ = 39, SD = 9)  (F2,337 = 14.12, p < 0.001). 

One-way ANOVAs indicated statistically significant differences between the three ethnic 
groups (i.e. Albanians, Indians, and Greeks) regarding anxiety (F2,249 = 5.611, p < 0.01), 
depression (F2,297 = 4.59, p < 0.05), and self-esteem (F2,314 = 20.27, p < 0.00). Albanians had 
higher levels of anxiety (M=47.16, SD=10.70), followed by Greeks (M=44.30, SD=11.88) and 
Indians (M=41.52, SD=8.27). Albanians had, also, higher levels of depression symptoms 
(M=20.42, SD=9.75), followed by Indians (M=17.42, SD= 9.64) and Greeks (M=16.12, 
SD=10.75). Greeks had higher self-esteem scores (M=54.81, SD=7.93), followed by Albanians 
(M =52.45, SD=8.67) and Indians (M=47.0, SD=7.72). 

Table 1 presents the bivariate correlations among immigrants’ age, education, years of 
residence in Greece, self-esteem, anxiety, and depression. Education was statistically 
significant positively correlated with self-esteem (r = 0.17, p < 0.005). Anxiety was statistically 
significant correlated positively with depression (r = 0.58, p < 0.005) and negatively with self-
esteem (r = -0.23, p < 0.005), and self-esteem was negatively correlated with both anxiety and 
depression (r = -0.23, p < 0.005 and r = -0.49, p < 0.005, respectively).  

Subsequently, a hierarchical multiple regression analysis was carried out, aiming to 
examine the degree that ethnicity, age, education, and years of residence (step1), and self-
esteem and anxiety (step 2) predict depression symptoms in immigrants. Step 1 predicted 
0.04% of variance, F (4,112) = 2.19, p > 0.05. According to Beta values, only ethnicity was a 
significant predictor of depression. When self-esteem and anxiety were added, the variance 
of depression changed 0.40% (F (2,110) = 42.72, p < 0.00). Βoth variables predicted 45% of the 
variance of the outcome variable (see Table 2). 

Model 1 of PROCESS was then performed to test whether self-esteem moderates the 
relationship between anxiety and depression, separately for Greeks, Albanians, and Indians. 
As shown in Table 3, the correlation between anxiety and depression was statistically 
significant at the higher (+1 SD), at the medium (Μ), and at the lower levels of self-esteem (- 
1 SD) for all ethnic groups. However, for Indians, the high level of self-esteem was less 
significant than that of Greeks and Albanians (B = 0.44, SE = 0.20, p < 0.05, CI = 0.03 to 0.86, B 
= 0.54, SE = 0.11, p < 0.01, CI = 0.32 to 0.76, and B = 0.33, SE = 0.08, p < 0.01, CI = 0.16 to 0.50, 
respectively). 
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Discussion 
In line with our hypothesis, both Albanian and Indian immigrants, compared to Greeks, 
reported higher rates of depression and lower rates of self-esteem. Interestingly, Albanians 
also reported higher rates of anxiety compared to Greeks, but Indians reported lower levels 
of anxiety from Greeks, contrary to our expectations. These results suggest that immigration 
could be a risk factor for health decline.3,4 However, cultural differences in anxiety have been 
reported worldwide35 as well as coping mechanisms (that were not examined in this study). 
Indians obtain meaning in life through their belief in Gods or other spirits, and religion is a 
typical and effective coping mechanism to deal with anxiety.36,23 Albanians reported higher 
anxiety and depression compared to Indians, supporting our hypothesis. Immigrants in Greece 
experience discrimination and are generally perceived as a threat to Greek cultural identity, 
social security and welfare systems.37 However, when immigrants emotionally invest in their 
ethnic group and maintain their original cultural traits, they seem to be more protected from 
discrimination than the immigrant groups who strive to be incorporated to the host 
society.29,38 Previous findings indicate that Indians’ separation from hosts was related to more 
social support, ending, in turn, to fewer depressive symptoms.22   

Contrary to our expectations, demographics, such as years of residence in Greece, 
education, and age did not correlate nor were they predictors of anxiety and depression. A 
possible explanation is that immigrant’s mental health might be more complicated than 
expected; many factors other than demographics may affect their mental health or act as 
mediators or moderators in this relationship.39 Education, for example, may offer more 
resources (cognitive, economic, and social) to deal with changes,26 while longer residence in 
the host country possibly extents social networks7,40 which boost their self-esteem. Future 
studies need to test these assumptions.  

Αs expected, immigrants’ self-esteem and anxiety explained a high proportion of the 
variance of depression, suggesting that the relationship of anxiety, self-esteem and 
depression5,6,10 could be etic or universal. In line with previous studies,16 Indians reported the 
lowest rates of self-esteem, Greeks the highest ones, and Albanians moderate rates, 
supporting our hypothesis. This finding is indicative of the cultural differences 
(independence/interdependence) related to self-esteem. The higher the independent values, 
the higher the self-esteem.26 The results also provided support to the moderating role of self-
esteem in the relationship between anxiety and depression in the three sampling groups, 
indicating that self-esteem protects individuals from depression,17,11 no matter if the individual 
is an immigrant or host. Previous studies found small differences in the protective role of self-
esteem between immigrants and no immigrants as well.28  

Contrary to our expectations, no differences in self-esteem were found between ethnic 
groups in the levels of self-esteem that act protectively. It was expected, for example, Indians 
low self-esteem would act protectively, compatible with their collectivistic values of modesty 
and inferiority.13 The only indication in line with this hypothesis was that Indians high self-
esteem was less statistically significant than that of Greeks and Albanians. A crucial question 
is if these results represent incompetency of the measures. Self-esteem can be measured as 
an overall index or comprising of two factors: personal abilities that are reported more in 
individualistic cultures and the desirability of the individuals’ behavior to significant others 
that is reported more in collectivistic cultures.41 Indians’ self-esteem may be more related to 
social worth and feelings of interrelatedness with significant others or collective self-esteem42 
than to intrapersonal feelings and intrapersonal evaluations of success (i.e. abilities), that the 
Rosenberg Self-Esteem Scale measures.40,43 Cultural values of independence and 
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interdependence must be measured in future studies and not ascribed a priori to ethnicity.44 
The measurement of collective self-esteem is also suggested in future studies.  

The limitations of this study should be acknowledged. The most important limitations are 
the cross-sectional nature of the study45 and the use of a small convenient sample, which limit 
the generalizability of the findings. The reliability of the self-esteem scale was also low for 
Indians, raising concerns about the cross-cultural validity of this scale in non-Western 
cultures.46 A prospective study should be carried out in many immigrant groups and in both 
clinical and non-clinical samples. 

Despite the limitations, the implications of the present study are noteworthy. The present 
findings make a unique theoretical contribution to the protective role of self-esteem in 
immigrants and hosts. Although self-esteem is a protective factor for depression, the Indians 
lower self-esteem levels, compared to Greeks and Albanians, might be more compatible with 
their cultural values. Clinicians must be cautious with generalizations and interpret behavior 
in line with the clients’ cultural context. Indisputably, immigrants are one of the most 
vulnerable population subgroups that face significant difficulties and stressors. Being already 
severely stressed and experiencing also the COVID-19 pandemic may be very risky for their 
psychological health. Although many of the stressors they face cannot be prevented, these 
populations need urgently to be safeguarded from the negative consequences they 
experience in the host country. Clinicians and other stakeholders can target modifiable factors 
such as enhancing their self-esteem with long-term benefits in minimizing the risk of 
depression.17  
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Table 1.  

Bivariate Correlations among Immigrants’ Anxiety, Depression, Self-Esteem, Age, Education, 

and Years of Residence 

 1 2 3 4 5 6 

1. Anxiety       1      

2. Depression 0.58** 1     

3. Self-Esteem -0.23** -0.49** 1    

4. Age 0.05 -0.02 0.00 1   

5. Education -0.03 -0.02 0.17** 0.10 1  

6. Years of Residence 0.11 0.02 0.23** 0.49** 0.31** 1 

Cronbach’s alpha   Greeks 

                                Albanians 

                                 Indians                  

0.90 

0.83 

0.88 

0.90 

0.83 

0.82 

0.77 

0.72 

0.55 

   

* p < 0.05, ** p < 0.01 

 

Table 2. 

Hierarchical Regression Analysis for the prediction of Depression in Albanian and Indian 

Immigrants 

 Beta t Adj R2 R2 Change F Change DF 

Step 1   0.04 0.07 2.19 4, 112 

Ethnicity 

Age 

Education 

Years of residence 

0.27 

-0.08 

-0.05 

-0.04 

0.27** 

-0.81 

-0.05 

-0.35 

    

Step 2   0.45 0.40 42.72*** 2,110 

Self-Esteem 

Anxiety 

-0.41 

0.39 

-5.32*** 

4.8*** 

    

** p < 0.01, *** p < 0.001 
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Table 3 

Bootstrapping Results for Moderation Effects of Self-Esteem on the Relationship of Anxiety to 

Depression for Greeks, Indians, and Albanians  

 B SE t p       95% CI† 

     Lower Upper 

Self-esteem       

Greeks       

Low (-1SD) 0.52*** 0.12*** 4.15 <0.01 0.27 0.77 

Mean 0.53*** 0.09*** 5.39 <0.01 0.33 0.73 

High (+1SD) 0.54*** 0.11*** 4.95 <0.01 0.32 0.76 

Indians    <0.01   

Low (-1SD) 0.59*** 0.18*** 3.14 <0.01 0.21 0.97 

Mean 0.52*** 0.14*** 3.65 <0.01 0.23 0.80 

High (+1SD) 0.44* 0.20* 2.18 0.03 0.03 0.86 

Albanians       

Low (-1SD) 0.37*** 0.13*** 2.87 <0.01 0.11 0.64 

Mean 0.35*** 0.08*** 3.97 <0.01 0.17 0.53 

High (+1SD) 0.33*** 0.08*** 3.95 <0.01 0.16 0.50 
† Bootstrapping bias corrected and accelerated (5000 bootstrap samples). Intervals that 

do not contain zero are deemed to be significant. Note: SD = standard deviation. CI = 

confidence intervals. * p < 0.05, *** p < 0.001. 

 

 

                           

                                      

                        

Figure 1. The theoretical model of the present study 
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-----------------------------------------------------ΠΕΡΙΛΗΨΗ----------------------------------------------------- 

Η ψυχική υγεία των μεταναστών αποτέλεσε το επίκεντρο πολλών ερευνών και αποτελεί ένα 
επίκαιρο θέμα εξαιτίας του αυξανόμενου αριθμού μεταναστών και προσφύγων που 
εισέρχονται στην Ελλάδα τα τελευταία χρόνια, και του στρες που η διαδικασία της 
μετανάστευσης επιφέρει στο άτομο. Σκοπός της παρούσας έρευνας ήταν η διερεύνηση της 
σχέσης μεταξύ του άγχους, της αυτοεκτίμησης και της κατάθλιψης σε μετανάστες και 
Έλληνες. Επιπλέον στόχο αποτέλεσε η σύγκριση της ψυχικής υγείας μεταναστών και 
Ελλήνων. Οι συμμετέχοντες της έρευνας ήταν 115 Αλβανοί, 118 Ινδοί μετανάστες και 116 
Έλληνες στους οποίους χορηγήθηκαν κλίμακες αυτοεκτίμησης (Rosenberg Self-Esteem Scale), 
κατάθλιψης (CES-D Scale) και άγχους (State Anxiety Inventory). Για τις αναλύσεις των 
αποτελεσμάτων χρησιμοποιήθηκε ο συντελεστής γραμμικής συσχέτισης του Pearson, για τις 
συσχετίσεις των υπό μελέτη μεταβλητών, αναλύσεις διακύμανσης, για τις συγκρίσεις των 
δεικτών ψυχικής υγείας ως προς την εθνικότητα, και ιεραρχική πολλαπλή παλινδρόμηση για 
την μελέτη της συμβολής της αυτοεκτίμησης και του άγχους, στην πρόβλεψη της κατάθλιψης, 
ελέγχοντας για την εθνικότητα και για δημογραφικά χαρακτηριστικά των μεταναστών. 
Επιπλέον, διερευνήθηκε αν η αυτοεκτίμηση ρυθμίζει τη σχέση άγχους και κατάθλιψης και 
εξετάστηκαν πιθανές διαφορές μεταξύ των εθνικών ομάδων. Σε συμφωνία με τις υποθέσεις 
μας, οι μετανάστες παρουσίασαν υψηλότερα επίπεδα κατάθλιψη και χαμηλότερη 
αυτοεκτίμηση, συγκριτικά με τους Έλληνες. Ωστόσο, οι Ινδοί παρουσίασαν χαμηλότερα 
επίπεδα άγχους, συγκριτικά τόσο με τους Έλληνες όσο και με τους Αλβανούς. Διαφορές 
παρουσιάστηκαν, επίσης, μεταξύ των δύο υπό μελέτη μεταναστευτικών ομάδων, με τους 
Αλβανούς να παρουσιάζουν περισσότερα προβλήματα ψυχικής υγείας από τους Ινδούς. 
Τόσο η αυτοεκτίμηση όσο και το άγχος φάνηκε να εξηγούν ένα μεγάλο ποσοστό της 
διακύμανσης της κατάθλιψης στους μετανάστες (45%), προσδίδοντας στο θεωρητικό μας 
μοντέλο (ότι η κατάθλιψη εξαρτάται από το άγχος και την αυτοεκτίμηση του ατόμου) 
ικανοποιητική εγκυρότητα. Επίσης, επιβεβαιώθηκε ο ρυθμιστικός ρόλος της αυτοεκτίμησης 
μεταξύ άγχους και κατάθλιψης, αλλά χωρίς διαφορές μεταξύ των εθνικών ομάδων (δηλ. το 
επίπεδο της αυτοεκτίμησης δρούσε προστατευτικά, παρομοίως σε Αλβανούς, Ινδούς, και 
Έλληνες). Παρά τους περιορισμούς της συγκεκριμένης έρευνας, τα ευρήματα μπορούν να 
φανούν ιδιαίτερα χρήσιμα σε ειδικούς ψυχικής υγείας που εργάζονται με μετανάστες. Η 
διαχείριση του στρες και η διατήρηση της αυτοεκτίμησης των μεταναστών μπορούν να 
αποτελέσουν τόσο ψυχοθεραπευτικούς στόχους όσο και στόχους προγραμμάτων 
προαγωγής υγείας.  
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