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Table A1. Optimal number of clusters (K) for each clustering algorithm determined by three validation criteria: maximum Average Silhouette Width (ASW), maximum Calinski-Harabasz index (CH), and elbow point of within-cluster sum of squares (WithinSS). 
	Method
	Highest_ASW_K
	Highest_ASW_Value
	Highest_CH_K
	Highest_CH_Value
	WithinSS_Elbow_K
	Optimal_K

	K-means
	20
	0.38
	5
	17456.18
	6
	5

	Ward
	20
	0.34
	2
	14440.28
	6
	2

	Complete
	7
	0.29
	7
	9520.84
	7
	7

	PAM
	20
	0.39
	5
	17021.39
	6
	5


Source: SHARE Wave 8. Own estimates.
Note: ASW = Average Silhouette Width (higher values indicate better cluster separation); CH = Calinski–Harabasz index (higher values indicate better separation); WithinSS = Within‑cluster sum of squares (elbow method identifies the point of diminishing returns). “Optimal K” is the most frequent value among the three criteria.



Table A2. Comparison of four clustering algorithms based on average and maximum validation metrics across K = 2-20. Ranks are assigned based on average ASW and average CH (lower “Combined_Rank” indicates better overall performance).
	Method
	Avg_ASW
	Avg_CH
	Highest_ASW
	Highest_CH
	ASW_Rank
	CH_Rank
	Combined_Rank

	K-means
	0.31
	15864.20
	0.34
	17456.18
	1
	1
	1

	PAM
	0.31
	14901.39
	0.34
	17021.39
	2
	2
	2

	Ward
	0.28
	12790.28
	0.30
	14440.28
	3
	3
	3

	Complete
	0.24
	6617.48
	0.29
	9520.84
	4
	4
	4


Source: SHARE Wave 8. Own estimates.
Note: ASW = Average Silhouette Width; CH = Calinski–Harabasz index. Rankings: 1 = best performance, 4 = worst performance.



Table A3. Normalized validation scores and rankings for each clustering algorithm at its optimal K. Scores are normalized to the global ranges: ASW (0.1497-0.3868) and CH Index (3468.92-17456.18). Normalized values range from 0 to 1, with 1 indicating the best performance relative to all algorithms.
	Method
	Optimal_K
	ASW_at_K
	CH_at_K
	ASW_Normalized
	CH_Normalized
	Combined_Rank

	K-means
	5
	0.34
	17456.18
	0.80
	1.00
	1

	PAM
	5
	0.33
	17021.39
	0.78
	0.97
	2

	Ward
	2
	0.30
	14440.28
	0.65
	0.78
	3

	Complete
	7
	0.29
	9520.84
	0.60
	0.43
	4


Source: SHARE Wave 8. Own estimates.
Note: ASW = Average Silhouette Width; CH = Calinski–Harabasz index. Normalized scores are calculated as (value – global minimum)/(global maximum – global minimum). Lower "Combined_Rank" indicates better overall performance
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Table A4. Linear probability models of the associations between confidant network types and worsening of depressive feelings, estimated separately for SHARE Corona Survey 1 (SCS1) and SHARE Corona Survey 2 (SCS2) (n = 33,780; N = 62,537).
	
	Wave SCS 1
	
	Wave SCS 2

	
	Model 1
	
	Model 2
	
	Model 3
	
	Model 4

	
	Coefficient
	95% CIs
	
	Coefficient
	95% CIs
	
	Coefficient
	95% CIs
	
	Coefficient
	95% CIs

	Confidant network type (ref.: Spouse and children)
	
	
	
	
	
	
	
	
	
	
	

	Others
	0.020*
	0.002 - 0.039
	
	0.019
	-0.004 - 0.043
	
	0.007
	-0.001 - 0.016
	
	0.014*
	0.001 - 0.028

	Family
	0.014*
	0.001 - 0.027
	
	0.007
	-0.010 - 0.025
	
	0.006
	-0.000 - 0.012
	
	0.005
	-0.003 - 0.013

	Children
	0.022***
	0.009 - 0.035
	
	0.022*
	0.005 - 0.039
	
	0.002
	-0.004 - 0.008
	
	0.006
	-0.003 - 0.016

	Friends
	0.026***
	0.012 - 0.040
	
	0.021*
	0.002 - 0.039
	
	0.003
	-0.003 - 0.009
	
	0.003
	-0.005 - 0.010

	Spouse
	-0.009
	-0.021 - 0.003
	
	0.005
	-0.010 - 0.020
	
	-0.005*
	-0.010 - -0.001
	
	-0.002
	-0.007 - 0.003

	No Confidant
	-0.008
	-0.035 - 0.019
	
	-0.000
	-0.034 - 0.034
	
	0.006
	-0.007 - 0.019
	
	0.011
	-0.008 - 0.030

	Gender (ref.: Men)
	
	
	
	
	
	
	
	
	
	
	

	Women
	0.076***
	0.068 - 0.084
	
	0.078***
	0.062 - 0.094
	
	0.007***
	0.003 - 0.011
	
	0.010**
	0.004 - 0.017

	Area of residence (ref.: A big city)
	
	
	
	
	
	
	
	
	
	
	

	The suburbs or outskirts of a big city
	-0.009
	-0.026 - 0.009
	
	-0.009
	-0.026 - 0.009
	
	0.000
	-0.007 - 0.008
	
	0.000
	-0.007 - 0.008

	A large town
	-0.018*
	-0.033 - -0.003
	
	-0.018*
	-0.033 - -0.003
	
	0.003
	-0.004 - 0.010
	
	0.003
	-0.004 - 0.010

	A small town
	-0.025***
	-0.039 - -0.012
	
	-0.025***
	-0.039 - -0.012
	
	-0.002
	-0.008 - 0.004
	
	-0.002
	-0.008 - 0.004

	A rural area or village
	-0.040***
	-0.053 - -0.027
	
	-0.040***
	-0.053 - -0.027
	
	-0.003
	-0.008 - 0.003
	
	-0.003
	-0.008 - 0.003

	Level of education (ref.: Low)
	
	
	
	
	
	
	
	
	
	
	

	Mid
	-0.011*
	-0.022 - -0.001
	
	-0.011*
	-0.022 - -0.001
	
	-0.000
	-0.005 - 0.005
	
	-0.000
	-0.005 - 0.005

	High
	-0.023***
	-0.034 - -0.011
	
	-0.022***
	-0.034 - -0.011
	
	-0.002
	-0.008 - 0.003
	
	-0.002
	-0.008 - 0.003

	Current job situation (ref.: Working)
	
	
	
	
	
	
	
	
	
	
	

	Not working
	-0.019**
	-0.030 - -0.008
	
	-0.020***
	-0.031 - -0.008
	
	-0.010***
	-0.016 - -0.005
	
	-0.010***
	-0.016 - -0.005

	Living alone (ref.: No)
	
	
	
	
	
	
	
	
	
	
	

	Yes
	0.011
	-0.000 - 0.022
	
	0.010
	-0.001 - 0.021
	
	0.004
	-0.001 - 0.009
	
	0.004
	-0.001 - 0.009

	Age (ref.: 50-59)
	
	
	
	
	
	
	
	
	
	
	

	60-69
	-0.006
	-0.019 - 0.007
	
	-0.006
	-0.020 - 0.007
	
	-0.007*
	-0.014 - -0.000
	
	-0.007*
	-0.014 - -0.000

	70-79
	-0.008
	-0.023 - 0.007
	
	-0.009
	-0.024 - 0.006
	
	-0.014***
	-0.021 - -0.006
	
	-0.013***
	-0.021 - -0.006

	80-89
	0.001
	-0.017 - 0.019
	
	-0.000
	-0.019 - 0.018
	
	-0.014**
	-0.023 - -0.006
	
	-0.014**
	-0.023 - -0.006

	90+
	-0.057**
	-0.097 - -0.017
	
	-0.058**
	-0.098 - -0.019
	
	-0.026***
	-0.040 - -0.013
	
	-0.026***
	-0.040 - -0.013

	Country of residence (ref.: Austria)
	
	
	
	
	
	
	
	
	
	
	

	Germany
	0.031*
	0.007 - 0.055
	
	0.031*
	0.007 - 0.055
	
	0.004
	-0.008 - 0.015
	
	0.004
	-0.008 - 0.015

	Sweden
	0.015
	-0.014 - 0.044
	
	0.015
	-0.013 - 0.044
	
	0.018*
	0.002 - 0.034
	
	0.018*
	0.002 - 0.034

	Netherlands
	0.030
	-0.007 - 0.068
	
	0.031
	-0.007 - 0.068
	
	-0.001
	-0.017 - 0.014
	
	-0.001
	-0.017 - 0.014

	Spain
	0.157***
	0.122 - 0.191
	
	0.157***
	0.122 - 0.192
	
	0.002
	-0.011 - 0.016
	
	0.002
	-0.011 - 0.016

	Italy
	0.177***
	0.148 - 0.206
	
	0.177***
	0.148 - 0.206
	
	0.005
	-0.007 - 0.016
	
	0.005
	-0.007 - 0.017

	France
	0.086***
	0.059 - 0.113
	
	0.086***
	0.060 - 0.113
	
	0.019**
	0.005 - 0.032
	
	0.019**
	0.005 - 0.032

	Denmark
	-0.024*
	-0.048 - -0.000
	
	-0.024*
	-0.048 - -0.000
	
	-0.004
	-0.016 - 0.007
	
	-0.004
	-0.016 - 0.007

	Greece
	0.072***
	0.047 - 0.097
	
	0.073***
	0.048 - 0.098
	
	-0.002
	-0.012 - 0.008
	
	-0.002
	-0.012 - 0.009

	Switzerland
	0.041**
	0.015 - 0.067
	
	0.042**
	0.016 - 0.068
	
	-0.002
	-0.013 - 0.008
	
	-0.002
	-0.013 - 0.008

	Belgium
	0.080***
	0.052 - 0.107
	
	0.080***
	0.053 - 0.107
	
	-0.003
	-0.014 - 0.008
	
	-0.003
	-0.014 - 0.008

	Israel
	0.032
	-0.004 - 0.068
	
	0.033
	-0.002 - 0.069
	
	0.021*
	0.002 - 0.041
	
	0.022*
	0.002 - 0.041

	Czech Republic
	-0.023
	-0.046 - 0.000
	
	-0.023
	-0.046 - 0.001
	
	-0.001
	-0.012 - 0.011
	
	-0.001
	-0.012 - 0.011

	Poland
	0.053***
	0.027 - 0.080
	
	0.054***
	0.027 - 0.080
	
	0.009
	-0.003 - 0.022
	
	0.009
	-0.003 - 0.022

	Luxembourg
	0.104***
	0.068 - 0.139
	
	0.104***
	0.068 - 0.139
	
	0.007
	-0.008 - 0.022
	
	0.007
	-0.008 - 0.022

	Hungary
	0.024
	-0.012 - 0.060
	
	0.025
	-0.011 - 0.061
	
	-0.002
	-0.017 - 0.014
	
	-0.001
	-0.017 - 0.014

	Slovenia
	-0.013
	-0.036 - 0.010
	
	-0.012
	-0.035 - 0.011
	
	-0.002
	-0.015 - 0.012
	
	-0.002
	-0.015 - 0.012

	Estonia
	0.029*
	0.005 - 0.052
	
	0.029*
	0.005 - 0.052
	
	-0.002
	-0.012 - 0.008
	
	-0.002
	-0.012 - 0.008

	Croatia
	0.038*
	0.008 - 0.067
	
	0.038*
	0.008 - 0.067
	
	-0.000
	-0.013 - 0.012
	
	-0.000
	-0.013 - 0.012

	Lithuania
	0.068***
	0.038 - 0.098
	
	0.068***
	0.038 - 0.098
	
	-0.005
	-0.017 - 0.006
	
	-0.005
	-0.017 - 0.006

	Bulgaria
	0.033*
	0.000 - 0.067
	
	0.034*
	0.001 - 0.067
	
	-0.006
	-0.019 - 0.007
	
	-0.006
	-0.019 - 0.007

	Cyprus
	0.048*
	0.004 - 0.092
	
	0.049*
	0.005 - 0.093
	
	-0.006
	-0.023 - 0.011
	
	-0.006
	-0.022 - 0.011

	Finland
	0.016
	-0.012 - 0.044
	
	0.016
	-0.012 - 0.044
	
	0.019*
	0.004 - 0.035
	
	0.019*
	0.004 - 0.035

	Latvia
	-0.018
	-0.048 - 0.012
	
	-0.017
	-0.047 - 0.013
	
	-0.009
	-0.021 - 0.002
	
	-0.009
	-0.021 - 0.003

	Malta
	0.144***
	0.106 - 0.183
	
	0.146***
	0.107 - 0.184
	
	0.026**
	0.007 - 0.045
	
	0.026**
	0.007 - 0.045

	Romania
	0.059***
	0.030 - 0.088
	
	0.059***
	0.030 - 0.088
	
	-0.007
	-0.018 - 0.004
	
	-0.007
	-0.018 - 0.004

	Slovakia
	0.018
	-0.012 - 0.048
	
	0.019
	-0.011 - 0.049
	
	-0.002
	-0.015 - 0.010
	
	-0.002
	-0.015 - 0.011

	ADL limitations (ref.: None)
	
	
	
	
	
	
	
	
	
	
	

	1+ ADL limitations
	0.038***
	0.021 - 0.055
	
	0.038***
	0.021 - 0.055
	
	0.001
	-0.007 - 0.009
	
	0.001
	-0.007 - 0.009

	IADL limitations (ref.: None)
	
	
	
	
	
	
	
	
	
	
	

	1+ IADL limitations
	0.064***
	0.050 - 0.078
	
	0.063***
	0.049 - 0.077
	
	0.011**
	0.004 - 0.019
	
	0.011**
	0.004 - 0.019

	Interaction (Confidant network type × Gender)
	
	
	
	
	
	
	
	
	
	
	

	Others × Women
	
	
	
	0.002
	-0.032 - 0.037
	
	
	
	
	-0.011
	-0.029 - 0.006

	Family × Women
	
	
	
	0.011
	-0.014 - 0.036
	
	
	
	
	0.001
	-0.010 - 0.011

	Children × Women
	
	
	
	0.001
	-0.023 - 0.025
	
	
	
	
	-0.007
	-0.020 - 0.005

	Friends × Women
	
	
	
	0.009
	-0.017 - 0.034
	
	
	
	
	0.000
	-0.010 - 0.011

	Spouse × Women
	
	
	
	-0.038**
	-0.063 - -0.013
	
	
	
	
	-0.007
	-0.016 - 0.003

	No Confidant × Women
	
	
	
	-0.014
	-0.065 - 0.038
	
	
	
	
	-0.009
	-0.034 - 0.017

	Constant
	0.083***
	0.054 - 0.111
	 
	0.082***
	0.053 - 0.110
	 
	0.024***
	0.010 - 0.038
	 
	0.022**
	0.008 - 0.036

	Observations
	33,390
	
	
	33,390
	
	
	29,147
	
	
	29,147
	

	R-squared
	0.047
	 
	 
	0.048
	 
	 
	0.007
	 
	 
	0.008
	 


Source: SHARE Wave 8, Corona Survey 1 (SCS1), and Corona Survey 2 (SCS2). Own estimates.
Note: “ref.” = reference category; * p<0.05, ** p<0.01, *** p<0.001. The models include all control variables. To assess worsening of depressive feelings, survey respondents were asked: “Has that been more so, less so, or about the same as before the outbreak of Corona?” (SCS1) and “Was that less so, about the same, or more so than during the first wave?” (SCS2).

Table A5. Logistic regression models of the associations between confidant network types and worsening of depressive feelings, estimated separately for SHARE Corona Survey 1 (SCS1) and SHARE Corona Survey 2 (SCS2) (n = 33,780; N = 62,537) 
	 
	Wave SCS 1
	 
	Wave SCS 2

	
	Model 1
	
	Model 2
	
	Model 3
	
	Model 4

	 
	Coefficient
	95% CIs
	 
	Coefficient
	95% CIs
	 
	Coefficient
	95% CIs
	 
	Coefficient
	95% CIs

	Confidant network type (ref.: Spouse and children)
	
	
	
	
	
	
	
	
	
	
	

	Others
	0.171*
	0.028 - 0.314
	
	0.197
	-0.049 - 0.443
	
	0.359*
	0.006 - 0.713
	
	0.823**
	0.233 - 1.413

	Family
	0.120*
	0.017 - 0.224
	
	0.073
	-0.118 - 0.265
	
	0.278*
	0.010 - 0.545
	
	0.416
	-0.091 - 0.924

	Children
	0.177***
	0.076 - 0.278
	
	0.212*
	0.033 - 0.392
	
	0.127
	-0.165 - 0.419
	
	0.484
	-0.115 - 1.083

	Friends
	0.219***
	0.112 - 0.327
	
	0.207*
	0.017 - 0.397
	
	0.179
	-0.103 - 0.462
	
	0.273
	-0.265 - 0.810

	Spouse
	-0.095
	-0.209 - 0.018
	
	0.044
	-0.122 - 0.210
	
	-0.379*
	-0.706 - -0.051
	
	-0.167
	-0.669 - 0.336

	No Confidant
	-0.056
	-0.270 - 0.159
	
	0.032
	-0.318 - 0.382
	
	0.284
	-0.230 - 0.799
	
	0.674
	-0.128 - 1.477

	Gender (ref.: Men)
	
	
	
	
	
	
	
	
	
	
	

	Women
	0.626***
	0.556 - 0.696
	
	0.673***
	0.531 - 0.816
	
	0.379***
	0.168 - 0.590
	
	0.666**
	0.255 - 1.077

	Area of residence (ref.: A big city)
	
	
	
	
	
	
	
	
	
	
	

	The suburbs or outskirts of a big city
	-0.067
	-0.195 - 0.062
	
	-0.067
	-0.195 - 0.061
	
	0.009
	-0.337 - 0.354
	
	0.006
	-0.339 - 0.350

	A large town
	-0.133*
	-0.240 - -0.026
	
	-0.133*
	-0.240 - -0.026
	
	0.114
	-0.192 - 0.421
	
	0.113
	-0.192 - 0.418

	A small town
	-0.194***
	-0.296 - -0.092
	
	-0.194***
	-0.295 - -0.092
	
	-0.087
	-0.372 - 0.197
	
	-0.084
	-0.369 - 0.201

	A rural area or village
	-0.318***
	-0.416 - -0.219
	
	-0.317***
	-0.416 - -0.219
	
	-0.135
	-0.407 - 0.136
	
	-0.134
	-0.406 - 0.137

	Level of education (ref.: Low)
	
	
	
	
	
	
	
	
	
	
	

	Mid
	-0.082*
	-0.160 - -0.004
	
	-0.082*
	-0.160 - -0.004
	
	-0.012
	-0.233 - 0.210
	
	-0.011
	-0.233 - 0.210

	High
	-0.175***
	-0.269 - -0.081
	
	-0.173***
	-0.268 - -0.079
	
	-0.125
	-0.375 - 0.125
	
	-0.123
	-0.373 - 0.127

	Current job situation (ref.: Working)
	
	
	
	
	
	
	
	
	
	
	

	Not working
	-0.178***
	-0.279 - -0.076
	
	-0.181***
	-0.283 - -0.080
	
	-0.553***
	-0.853 - -0.252
	
	-0.550***
	-0.851 - -0.250

	Living alone (ref.: No)
	
	
	
	
	
	
	
	
	
	
	

	Yes
	0.071
	-0.009 - 0.151
	
	0.067
	-0.013 - 0.147
	
	0.167
	-0.038 - 0.371
	
	0.174
	-0.033 - 0.380

	Age (ref.: 50-59)
	
	
	
	
	
	
	
	
	
	
	

	60-69
	-0.054
	-0.163 - 0.055
	
	-0.057
	-0.166 - 0.052
	
	-0.368*
	-0.683 - -0.052
	
	-0.358*
	-0.673 - -0.042

	70-79
	-0.069
	-0.189 - 0.051
	
	-0.074
	-0.194 - 0.047
	
	-0.660***
	-1.005 - -0.315
	
	-0.648***
	-0.992 - -0.304

	80-89
	-0.016
	-0.155 - 0.123
	
	-0.022
	-0.161 - 0.117
	
	-0.696***
	-1.080 - -0.311
	
	-0.680***
	-1.063 - -0.296

	90+
	-0.426**
	-0.721 - -0.132
	
	-0.434**
	-0.729 - -0.139
	
	-1.277**
	-2.053 - -0.501
	
	-1.265**
	-2.044 - -0.486

	Country of residence (ref.: Austria)
	
	
	
	
	
	
	
	
	
	
	

	Germany
	0.266*
	0.046 - 0.486
	
	0.269*
	0.049 - 0.490
	
	0.173
	-0.370 - 0.715
	
	0.170
	-0.373 - 0.712

	Sweden
	0.133
	-0.134 - 0.399
	
	0.135
	-0.132 - 0.401
	
	0.683*
	0.100 - 1.265
	
	0.677*
	0.094 - 1.259

	Netherlands
	0.264
	-0.054 - 0.582
	
	0.267
	-0.051 - 0.586
	
	-0.070
	-0.891 - 0.752
	
	-0.078
	-0.898 - 0.742

	Spain
	1.053***
	0.816 - 1.290
	
	1.056***
	0.818 - 1.293
	
	0.120
	-0.515 - 0.756
	
	0.119
	-0.516 - 0.755

	Italy
	1.207***
	0.993 - 1.421
	
	1.209***
	0.995 - 1.423
	
	0.226
	-0.340 - 0.792
	
	0.223
	-0.345 - 0.790

	France
	0.673***
	0.456 - 0.890
	
	0.675***
	0.458 - 0.892
	
	0.681**
	0.170 - 1.192
	
	0.677**
	0.166 - 1.189

	Denmark
	-0.326*
	-0.595 - -0.058
	
	-0.326*
	-0.595 - -0.057
	
	-0.292
	-0.960 - 0.377
	
	-0.294
	-0.962 - 0.374

	Greece
	0.572***
	0.361 - 0.783
	
	0.578***
	0.367 - 0.789
	
	-0.113
	-0.653 - 0.427
	
	-0.111
	-0.651 - 0.429

	Switzerland
	0.353**
	0.118 - 0.588
	
	0.356**
	0.121 - 0.592
	
	-0.159
	-0.759 - 0.440
	
	-0.165
	-0.764 - 0.434

	Belgium
	0.617***
	0.396 - 0.838
	
	0.621***
	0.400 - 0.842
	
	-0.181
	-0.767 - 0.405
	
	-0.183
	-0.769 - 0.403

	Israel
	0.285
	-0.006 - 0.575
	
	0.295*
	0.004 - 0.585
	
	0.799*
	0.158 - 1.439
	
	0.807*
	0.165 - 1.448

	Czech Republic
	-0.243*
	-0.484 - -0.002
	
	-0.242*
	-0.483 - -0.001
	
	-0.043
	-0.620 - 0.534
	
	-0.041
	-0.619 - 0.536

	Poland
	0.456***
	0.225 - 0.688
	
	0.459***
	0.227 - 0.691
	
	0.414
	-0.126 - 0.954
	
	0.413
	-0.128 - 0.953

	Luxembourg
	0.798***
	0.537 - 1.060
	
	0.799***
	0.538 - 1.061
	
	0.326
	-0.329 - 0.982
	
	0.323
	-0.334 - 0.979

	Hungary
	0.207
	-0.113 - 0.527
	
	0.209
	-0.111 - 0.529
	
	-0.092
	-0.917 - 0.733
	
	-0.088
	-0.913 - 0.737

	Slovenia
	-0.156
	-0.392 - 0.080
	
	-0.152
	-0.389 - 0.084
	
	-0.096
	-0.840 - 0.648
	
	-0.100
	-0.842 - 0.641

	Estonia
	0.255*
	0.040 - 0.469
	
	0.256*
	0.041 - 0.470
	
	-0.135
	-0.667 - 0.398
	
	-0.134
	-0.666 - 0.398

	Croatia
	0.321*
	0.062 - 0.581
	
	0.323*
	0.063 - 0.583
	
	-0.016
	-0.661 - 0.628
	
	-0.010
	-0.655 - 0.635

	Lithuania
	0.547***
	0.304 - 0.790
	
	0.547***
	0.304 - 0.790
	
	-0.339
	-1.026 - 0.347
	
	-0.336
	-1.023 - 0.350

	Bulgaria
	0.289
	-0.004 - 0.581
	
	0.292
	-0.001 - 0.584
	
	-0.384
	-1.242 - 0.475
	
	-0.383
	-1.241 - 0.475

	Cyprus
	0.400*
	0.054 - 0.747
	
	0.408*
	0.062 - 0.755
	
	-0.413
	-1.656 - 0.831
	
	-0.410
	-1.654 - 0.835

	Finland
	0.127
	-0.143 - 0.396
	
	0.127
	-0.143 - 0.397
	
	0.722*
	0.159 - 1.284
	
	0.722*
	0.159 - 1.285

	Latvia
	-0.235
	-0.576 - 0.106
	
	-0.229
	-0.570 - 0.112
	
	-0.694
	-1.608 - 0.220
	
	-0.689
	-1.606 - 0.228

	Malta
	1.063***
	0.799 - 1.327
	
	1.072***
	0.808 - 1.336
	
	0.971**
	0.361 - 1.581
	
	0.973**
	0.360 - 1.586

	Romania
	0.497***
	0.249 - 0.744
	
	0.499***
	0.251 - 0.747
	
	-0.481
	-1.210 - 0.247
	
	-0.478
	-1.206 - 0.251

	Slovakia
	0.124
	-0.175 - 0.423
	
	0.131
	-0.168 - 0.430
	
	-0.140
	-0.878 - 0.598
	
	-0.132
	-0.870 - 0.606

	ADL limitations (ref.: None)
	
	
	
	
	
	
	
	
	
	
	

	1+ ADL limitations
	0.247***
	0.137 - 0.356
	
	0.246***
	0.137 - 0.355
	
	0.038
	-0.269 - 0.344
	
	0.041
	-0.265 - 0.347

	IADL limitations (ref.: None)
	
	
	
	
	
	
	
	
	
	
	

	1+ IADL limitations
	0.431***
	0.339 - 0.522
	
	0.430***
	0.339 - 0.522
	
	0.469***
	0.202 - 0.735
	
	0.467***
	0.200 - 0.734

	Interaction (Confidant network type × Gender)
	
	
	
	
	
	
	
	
	
	
	

	Others × Women
	
	
	
	-0.036
	-0.331 - 0.259
	
	
	
	
	-0.705
	-1.431 - 0.021

	Family × Women
	
	
	
	0.059
	-0.165 - 0.282
	
	
	
	
	-0.208
	-0.784 - 0.367

	Children × Women
	
	
	
	-0.050
	-0.259 - 0.160
	
	
	
	
	-0.511
	-1.186 - 0.165

	Friends × Women
	
	
	
	0.015
	-0.208 - 0.237
	
	
	
	
	-0.148
	-0.761 - 0.464

	Spouse × Women
	
	
	
	-0.287*
	-0.513 - -0.062
	
	
	
	
	-0.315
	-0.987 - 0.357

	No Confidant × Women
	
	
	
	-0.129
	-0.564 - 0.305
	
	
	
	
	-0.607
	-1.633 - 0.418

	Constant
	-2.357***
	-2.603 - -2.112
	 
	-2.388***
	-2.649 - -2.127
	 
	-3.768***
	-4.426 - -3.110
	 
	-3.979***
	-4.721 - -3.236

	Observations
	33,390
	 
	 
	33,390
	 
	 
	29,147
	 
	 
	29,147
	 

	Pseudo R-squared
	0.0541
	 
	 
	0.0545
	 
	 
	0.0344
	 
	 
	0.0354
	 


Source: SHARE Wave 8, Corona Survey 1 (SCS1), and Corona Survey 2 (SCS2). Own estimates.
Note: “ref.” = reference category; * p<0.05, ** p<0.01, *** p<0.001. Coefficients are log‑odds. The models include all control variables. To assess worsening of depressive feelings, survey respondents were asked: “Has that been more so, less so, or about the same as before the outbreak of Corona?” (SCS1) and “Was that less so, about the same, or more so than during the first wave?” (SCS2).

Table A6. Average marginal effects (AMEs) of confidant network types on the probability of worsening depressive feelings, derived from logistic regression models estimated separately for the first and second waves of the COVID‑19 pandemic (n = 33,780; N = 62,537).
	 
	Wave SCS 1
	 
	Wave SCS 2

	 
	Coefficient
	95% CIs
	 
	Coefficient
	95% CIs

	Confidant network type (ref.: Spouse and children)
	
	
	
	
	

	Others
	0.022*
	0.003 - 0.040
	
	0.008
	-0.001 - 0.017

	Family
	0.015*
	0.002 - 0.028
	
	0.006*
	0.000 - 0.012

	Children
	0.022***
	0.010 - 0.035
	
	0.003
	-0.003 - 0.008

	Friends
	0.028***
	0.014 - 0.042
	
	0.004
	-0.002 - 0.010

	Spouse
	-0.011
	-0.024 - 0.002
	
	-0.006*
	-0.011 - -0.001

	No Confidant
	-0.007
	-0.031 - 0.018
	
	0.006
	-0.006 - 0.018

	Observations
	33,390
	 
	 
	29,147
	 


Source: SHARE Wave 8, Corona Survey 1 (SCS1), and Corona Survey 2 (SCS2). Own estimates.
Note: “ref.” = reference category; * p<0.05, ** p<0.01, *** p<0.001. AMEs represent the average change in the predicted probability of worsening depressive feelings associated with each network type, relative to the reference category “Spouse and Children”. Each model adjusts for gender, age, age squared, living in a single‑person household, level of education, current job situation, number of children, limitations with activities of daily living (ADL) or instrumental activities of daily living (IADL), residential area, and country of residence. Standard errors are robust and account for inverse probability weights. The AMEs correspond to the logistic regression models presented in Supplementary Table A5, Models 1 and 3.


Table A7. Gender differences in adjusted predictions of worsening depressive feelings across confidant network types, by SHARE Corona Survey wave: contrasts of marginal effects (n = 33,780; N = 62,537).
	 
	Wave SCS1
	 
	Wave SCS2

	 
	Adjusted prediction
	p-value
	95% CIs
	 
	Adjusted prediction
	p-value
	95% CIs

	Spouse and Children, Men 
	0.102
	0.000
	0.092
	0.113
	
	0.014
	0.000
	0.010
	0.018

	Spouse and Children, Women 
	0.181
	0.000
	0.168
	0.193
	
	0.024
	0.000
	0.019
	0.029

	Difference Men-Women 
	-0.078
	0.000
	-0.094
	-0.062
	 
	-0.010
	0.001
	-0.017
	-0.004

	Others, Men 
	0.122
	0.000
	0.101
	0.143
	
	0.028
	0.000
	0.015
	0.041

	Others, Women 
	0.203
	0.000
	0.180
	0.225
	
	0.027
	0.000
	0.017
	0.037

	Difference Men-Women 
	-0.081
	0.000
	-0.112
	-0.050
	 
	0.001
	0.909
	-0.016
	0.017

	Family, Men 
	0.109
	0.000
	0.095
	0.123
	
	0.019
	0.000
	0.012
	0.026

	Family, Women 
	0.199
	0.000
	0.186
	0.212
	
	0.030
	0.000
	0.024
	0.036

	Difference Men-Women 
	-0.089
	0.000
	-0.108
	-0.070
	 
	-0.011
	0.017
	-0.020
	-0.002

	Children, Men 
	0.124
	0.000
	0.111
	0.138
	
	0.020
	0.000
	0.011
	0.030

	Children, Women 
	0.203
	0.000
	0.191
	0.216
	
	0.023
	0.000
	0.018
	0.029

	Difference Men-Women 
	-0.079
	0.000
	-0.098
	-0.061
	 
	-0.003
	0.574
	-0.014
	0.008

	Friends, Men 
	0.123
	0.000
	0.108
	0.138
	
	0.016
	0.000
	0.010
	0.023

	Friends, Women 
	0.210
	0.000
	0.196
	0.224
	
	0.027
	0.000
	0.021
	0.033

	Difference Men-Women 
	-0.087
	0.000
	-0.107
	-0.067
	 
	-0.011
	0.016
	-0.020
	-0.002

	Spouse, Men 
	0.107
	0.000
	0.096
	0.119
	
	0.012
	0.000
	0.008
	0.015

	Spouse, Women 
	0.148
	0.000
	0.131
	0.165
	
	0.015
	0.000
	0.009
	0.021

	Difference Men-Women 
	-0.041
	0.000
	-0.060
	-0.021
	 
	-0.004
	0.315
	-0.011
	0.003

	No Confidant, Men 
	0.102
	0.000
	0.070
	0.134
	
	0.025
	0.007
	0.007
	0.043

	No Confidant, Women 
	0.167
	0.000
	0.130
	0.204
	
	0.027
	0.002
	0.010
	0.044

	Difference Men-Women 
	-0.065
	0.009
	-0.114
	-0.016
	 
	-0.002
	0.897
	-0.027
	0.023


Source: SHARE Wave 8, Corona Survey 1 (SCS1), and Corona Survey 2 (SCS2). Own estimates.
Note: * p<0.05, ** p<0.01, *** p<0.001. Adjusted predictions and contrasts are derived from the fully adjusted linear probability models presented in Supplementary Table A4 (Models 2 and 4). Each model adjusts for gender, age, age squared, living in a single‑person household, level of education, current job situation, number of children, limitations with activities of daily living (ADL) or instrumental activities of daily living (IADL), residential area, and country of residence, and includes an interaction term between gender and confidant network types. To assess worsening of depressive feelings, survey respondents were asked: “Has that been more so, less so, or about the same as before the outbreak of Corona?” (SCS1) and “Was that less so, about the same, or more so than during the first wave?” (SCS2).
Table A8. Linear probability models of the associations between confidant network types and worsening of depressive feelings, with and without adjustment for instrumental help received during the pandemic, estimated separately for SHARE Corona Survey 1 (SCS1) and SHARE Corona Survey 2 (SCS2) (N = 62,540).
	 
	Wave SCS 1
	 
	Wave SCS 2

	
	Model 1
	
	Model 2
	
	Model 3
	
	Model 4

	 
	Coefficient
	95% CIs
	 
	Coefficient
	95% CIs
	 
	Coefficient
	95% CIs
	 
	Coefficient
	95% CIs

	Confidant network type (ref.: Spouse and children)
	 
	 
	
	 
	 
	
	 
	 
	
	 
	 

	Others
	0.020*
	0.003 - 0.038
	0.021*
	0.003 - 0.039
	0.007
	-0.000 - 0.015
	0.008*
	0.000 - 0.016

	Family
	0.014*
	0.001 - 0.027
	0.015*
	0.002 - 0.027
	0.006*
	0.000 - 0.011
	0.006*
	0.001 - 0.012

	Children
	0.022***
	0.010 - 0.035
	0.019**
	0.006 - 0.031
	0.002
	-0.003 - 0.008
	0.002
	-0.003 - 0.007

	Friends
	0.026***
	0.013 - 0.040
	0.027***
	0.014 - 0.041
	0.003
	-0.003 - 0.009
	0.004
	-0.002 - 0.010

	Spouse
	-0.009
	-0.022 - 0.004
	-0.007
	-0.019 - 0.006
	-0.005
	-0.011 - 0.000
	-0.005
	-0.010 - 0.001

	No Confidant
	-0.008
	-0.035 - 0.018
	-0.006
	-0.032 - 0.020
	0.006
	-0.005 - 0.018
	0.007
	-0.004 - 0.019

	Help received (ref.: No)
	
	
	
	
	
	
	
	
	
	
	

	Yes
	
	
	
	0.068***
	0.059 - 0.078
	
	
	
	0.009***
	0.005 - 0.013

	Gender (ref.: Men)
	
	
	
	
	
	
	
	
	
	
	

	Women
	0.076***
	0.068 - 0.084
	0.071***
	0.063 - 0.079
	0.007***
	0.004 - 0.011
	0.007***
	0.003 - 0.010

	Area of residence (ref.: A big city)
	
	
	
	
	
	
	
	
	
	
	

	The suburbs or outskirts of a big city
	-0.009
	-0.025 - 0.007
	-0.011
	-0.027 - 0.005
	0.000
	-0.007 - 0.007
	-0.000
	-0.007 - 0.007

	A large town
	-0.018**
	-0.032 - -0.004
	-0.019**
	-0.033 - -0.006
	0.003
	-0.003 - 0.009
	0.003
	-0.003 - 0.008

	A small town
	-0.025***
	-0.038 - -0.012
	-0.026***
	-0.039 - -0.013
	-0.002
	-0.007 - 0.004
	-0.002
	-0.008 - 0.003

	A rural area or village
	-0.040***
	-0.052 - -0.028
	-0.042***
	-0.054 - -0.030
	-0.003
	-0.008 - 0.002
	-0.003
	-0.009 - 0.002

	Level of education (ref.: Low)
	
	
	
	
	
	
	
	
	
	
	

	Mid
	-0.011*
	-0.021 - -0.002
	-0.010
	-0.019 - 0.000
	-0.000
	-0.004 - 0.004
	0.000
	-0.004 - 0.005

	High
	-0.023***
	-0.034 - -0.011
	-0.020***
	-0.032 - -0.009
	-0.002
	-0.007 - 0.003
	-0.002
	-0.007 - 0.003

	Current job situation (ref.: Working)
	
	
	
	
	
	
	
	
	
	
	

	Not working
	-0.019**
	-0.031 - -0.007
	-0.014*
	-0.026 - -0.002
	-0.010***
	-0.016 - -0.005
	-0.010***
	-0.016 - -0.004

	Living alone (ref.: No)
	
	
	
	
	
	
	
	
	
	
	

	Yes
	0.011*
	0.001 - 0.021
	0.005
	-0.005 - 0.015
	0.004
	-0.000 - 0.008
	0.003
	-0.001 - 0.007

	Age (ref.: 50-59)
	
	
	
	
	
	
	
	
	
	
	

	60-69
	-0.006
	-0.019 - 0.007
	-0.009
	-0.023 - 0.004
	-0.007*
	-0.014 - -0.001
	-0.008*
	-0.014 - -0.001

	70-79
	-0.008
	-0.022 - 0.007
	-0.021**
	-0.036 - -0.006
	-0.014***
	-0.021 - -0.006
	-0.015***
	-0.022 - -0.007

	80-89
	0.001
	-0.016 - 0.018
	-0.022*
	-0.039 - -0.004
	-0.014***
	-0.023 - -0.006
	-0.017***
	-0.025 - -0.009

	90+
	-0.057**
	-0.092 - -0.022
	-0.086***
	-0.121 - -0.051
	-0.026***
	-0.039 - -0.013
	-0.029***
	-0.043 - -0.016

	Country of residence (ref.: Austria)
	
	
	
	
	
	
	
	
	
	
	

	Germany
	0.031*
	0.006 - 0.056
	0.042**
	0.017 - 0.067
	0.004
	-0.007 - 0.014
	0.004
	-0.007 - 0.015

	Sweden
	0.015
	-0.015 - 0.045
	0.024
	-0.006 - 0.054
	0.018**
	0.005 - 0.031
	0.018**
	0.005 - 0.031

	Netherlands
	0.030
	-0.008 - 0.068
	0.053**
	0.014 - 0.091
	-0.001
	-0.018 - 0.015
	0.001
	-0.015 - 0.018

	Spain
	0.157***
	0.126 - 0.188
	0.173***
	0.142 - 0.204
	0.002
	-0.011 - 0.016
	0.003
	-0.011 - 0.016

	Italy
	0.177***
	0.150 - 0.204
	0.194***
	0.167 - 0.221
	0.005
	-0.007 - 0.017
	0.005
	-0.006 - 0.017

	France
	0.086***
	0.060 - 0.113
	0.103***
	0.076 - 0.129
	0.019**
	0.007 - 0.030
	0.021***
	0.009 - 0.032

	Denmark
	-0.024
	-0.052 - 0.004
	-0.003
	-0.031 - 0.025
	-0.004
	-0.016 - 0.008
	-0.002
	-0.014 - 0.010

	Greece
	0.072***
	0.047 - 0.097
	0.084***
	0.059 - 0.109
	-0.002
	-0.013 - 0.009
	-0.002
	-0.012 - 0.009

	Switzerland
	0.041**
	0.014 - 0.068
	0.043**
	0.016 - 0.070
	-0.002
	-0.014 - 0.010
	-0.002
	-0.013 - 0.010

	Belgium
	0.080***
	0.053 - 0.107
	0.091***
	0.064 - 0.118
	-0.003
	-0.015 - 0.008
	-0.002
	-0.014 - 0.009

	Israel
	0.032
	-0.003 - 0.067
	0.042*
	0.007 - 0.076
	0.021**
	0.006 - 0.037
	0.022**
	0.007 - 0.037

	Czech Republic
	-0.023
	-0.049 - 0.003
	-0.009
	-0.035 - 0.017
	-0.001
	-0.012 - 0.011
	0.000
	-0.011 - 0.012

	Poland
	0.053***
	0.026 - 0.081
	0.067***
	0.040 - 0.094
	0.009
	-0.003 - 0.021
	0.010
	-0.002 - 0.021

	Luxembourg
	0.104***
	0.070 - 0.137
	0.106***
	0.072 - 0.139
	0.007
	-0.008 - 0.022
	0.007
	-0.007 - 0.022

	Hungary
	0.024
	-0.014 - 0.062
	0.024
	-0.014 - 0.062
	-0.002
	-0.018 - 0.015
	-0.003
	-0.019 - 0.014

	Slovenia
	-0.013
	-0.039 - 0.013
	0.003
	-0.022 - 0.029
	-0.002
	-0.013 - 0.009
	-0.000
	-0.012 - 0.011

	Estonia
	0.029*
	0.004 - 0.054
	0.044***
	0.020 - 0.069
	-0.002
	-0.013 - 0.009
	-0.001
	-0.012 - 0.010

	Croatia
	0.038*
	0.007 - 0.068
	0.044**
	0.013 - 0.074
	-0.000
	-0.013 - 0.013
	-0.000
	-0.013 - 0.013

	Lithuania
	0.068***
	0.038 - 0.098
	0.075***
	0.045 - 0.105
	-0.005
	-0.018 - 0.008
	-0.005
	-0.018 - 0.008

	Bulgaria
	0.033
	-0.001 - 0.068
	0.045*
	0.011 - 0.079
	-0.006
	-0.021 - 0.009
	-0.008
	-0.023 - 0.007

	Cyprus
	0.048*
	0.006 - 0.090
	0.059**
	0.017 - 0.101
	-0.006
	-0.024 - 0.012
	-0.005
	-0.023 - 0.013

	Finland
	0.016
	-0.015 - 0.047
	0.027
	-0.004 - 0.058
	0.019**
	0.006 - 0.033
	0.021**
	0.007 - 0.034

	Latvia
	-0.018
	-0.052 - 0.016
	0.001
	-0.033 - 0.035
	-0.009
	-0.024 - 0.006
	-0.009
	-0.024 - 0.005

	Malta
	0.144***
	0.110 - 0.179
	0.152***
	0.117 - 0.187
	0.026***
	0.011 - 0.041
	0.027***
	0.012 - 0.042

	Romania
	0.059***
	0.029 - 0.089
	0.072***
	0.042 - 0.102
	-0.007
	-0.020 - 0.006
	-0.006
	-0.019 - 0.007

	Slovakia
	0.018
	-0.014 - 0.051
	0.027
	-0.005 - 0.060
	-0.002
	-0.016 - 0.012
	-0.003
	-0.017 - 0.011

	ADL limitations (ref.: None)
	
	
	
	
	
	
	
	
	
	
	

	1+ ADL limitations
	0.038***
	0.023 - 0.052
	0.034***
	0.019 - 0.048
	0.001
	-0.005 - 0.007
	0.000
	-0.006 - 0.007

	IADL limitations (ref.: None)
	
	
	
	
	
	
	
	
	
	
	

	1+ IADL limitations
	0.064***
	0.052 - 0.076
	0.056***
	0.044 - 0.068
	0.011***
	0.006 - 0.017
	0.010***
	0.005 - 0.016

	Constant
	0.083***
	0.054 - 0.112
	0.066***
	0.037 - 0.095
	0.024***
	0.011 - 0.037
	0.021**
	0.008 - 0.035

	Observations
	33,377
	 
	 
	33,377
	 
	 
	29,163
	 
	 
	29,163
	 

	R-squared
	0.047
	 
	 
	0.053
	 
	 
	0.007
	 
	 
	0.008
	 


Source: SHARE Wave 8, Corona Survey 1 (SCS1), and Corona Survey 2 (SCS2). Own estimates.
Note: “ref.” = reference category; * p<0.05, ** p<0.01, *** p<0.001. The models include all control variables. Models 2 and 4 additionally control for whether the respondent received instrumental help during the respective wave. To assess worsening of depressive feelings, survey respondents were asked: “Has that been more so, less so, or about the same as before the outbreak of Corona?” (SCS1) and “Was that less so, about the same, or more so than during the first wave?” (SCS2). Due to missing data on the “help received” variable, the analytic samples for these models are slightly smaller: N = 33,377 (SCS1) and N = 29,163 (SCS2) person‑wave observations. 
Table A9: Linear probability models of the associations between confidant network types and worsening of depressive feelings, with interactions by quartile of the Oxford Stringency Index, estimated separately for SHARE Corona Survey 1 (SCS1) and SHARE Corona Survey 2 (SCS2) (n = 33,780; N = 62,537).
	 
	Wave SCS 1
	 
	Wave SCS 2

	 
	Coefficient
	95% CIs
	 
	Coefficient
	95% CIs

	Confidant network type (ref.: Spouse and children)
	
	
	
	
	

	Others
	0.000
	-0.060 - 0.061
	
	0.031
	-0.008 - 0.070

	Family
	-0.005
	-0.048 - 0.038
	
	0.002
	-0.015 - 0.019

	Children
	0.018
	-0.021 - 0.057
	
	-0.011
	-0.024 - 0.003

	Friends
	0.039
	-0.009 - 0.086
	
	0.010
	-0.010 - 0.030

	Spouse
	-0.014
	-0.054 - 0.027
	
	-0.008
	-0.023 - 0.007

	No Confidant
	0.010
	-0.082 - 0.103
	
	-0.004
	-0.045 - 0.038

	Oxford stringency index (ref.: 1st quartile)
	
	
	
	
	

	2nd quartile
	0.011
	-0.021 - 0.043
	
	0.007
	-0.006 - 0.021

	3rd quartile
	0.029
	-0.009 - 0.068
	
	0.017*
	0.002 - 0.031

	4th quartile
	-0.014
	-0.053 - 0.025
	
	0.009
	-0.007 - 0.025

	Interaction (Confidant network type × Oxford stringency index)
	
	
	

	Others × 2nd quartile
	-0.002
	-0.070 - 0.065
	
	-0.029
	-0.070 - 0.012

	Others × 3rd quartile
	0.002
	-0.069 - 0.073
	
	-0.026
	-0.067 - 0.016

	Others × 4th quartile
	0.056
	-0.012 - 0.124
	
	-0.025
	-0.068 - 0.017

	Family × 2nd quartile
	0.029
	-0.020 - 0.077
	
	0.006
	-0.013 - 0.026

	Family × 3rd quartile
	-0.006
	-0.056 - 0.044
	
	-0.002
	-0.022 - 0.017

	Family × 4th quartile
	0.034
	-0.014 - 0.082
	
	0.009
	-0.012 - 0.030

	Children × 2nd quartile
	-0.009
	-0.053 - 0.036
	
	0.013
	-0.005 - 0.031

	Children × 3rd quartile
	-0.015
	-0.061 - 0.032
	
	0.013
	-0.004 - 0.029

	Children × 4th quartile
	0.030
	-0.015 - 0.075
	
	0.018*
	0.000 - 0.035

	Friends × 2nd quartile
	-0.024
	-0.077 - 0.029
	
	-0.014
	-0.036 - 0.008

	Friends × 3rd quartile
	-0.021
	-0.076 - 0.035
	
	-0.006
	-0.029 - 0.016

	Friends × 4th quartile
	0.002
	-0.050 - 0.053
	
	-0.002
	-0.025 - 0.021

	Spouse × 2nd quartile
	0.026
	-0.020 - 0.072
	
	0.001
	-0.016 - 0.018

	Spouse × 3rd quartile
	-0.017
	-0.064 - 0.029
	
	0.002
	-0.016 - 0.020

	Spouse × 4th quartile
	0.005
	-0.041 - 0.051
	
	0.007
	-0.011 - 0.024

	No Confidant × 2nd quartile
	-0.007
	-0.113 - 0.099
	
	0.002
	-0.042 - 0.046

	No Confidant × 3rd quartile
	-0.039
	-0.141 - 0.062
	
	0.008
	-0.038 - 0.055

	No Confidant × 4th quartile
	-0.015
	-0.120 - 0.090
	
	0.031
	-0.025 - 0.088

	Gender (ref.: Men)
	
	
	
	
	

	Women
	0.076***
	0.068 - 0.084
	
	0.007***
	0.003 - 0.011

	Area of residence (ref.: A big city)
	
	
	
	
	

	The suburbs or outskirts of a big city
	-0.009
	-0.026 - 0.008
	
	0.000
	-0.007 - 0.008

	A large town
	-0.019*
	-0.033 - -0.004
	
	0.003
	-0.004 - 0.010

	A small town
	-0.026***
	-0.040 - -0.012
	
	-0.002
	-0.008 - 0.004

	A rural area or village
	-0.040***
	-0.053 - -0.027
	
	-0.003
	-0.008 - 0.003

	Level of education (ref.: Low)
	
	
	
	
	

	Mid
	-0.012*
	-0.022 - -0.001
	
	-0.000
	-0.005 - 0.005

	High
	-0.023***
	-0.035 - -0.011
	
	-0.002
	-0.008 - 0.003

	Current job situation (ref.: Working)
	
	
	
	
	

	Not working
	-0.019**
	-0.030 - -0.008
	
	-0.010***
	-0.015 - -0.005

	Living alone (ref.: No)
	
	
	
	
	

	Yes
	0.011
	-0.000 - 0.022
	
	0.004
	-0.001 - 0.009

	Age (ref.: 50-59)
	
	
	
	
	

	60-69
	-0.005
	-0.018 - 0.008
	
	-0.007*
	-0.014 - -0.000

	70-79
	-0.006
	-0.022 - 0.009
	
	-0.014***
	-0.022 - -0.006

	80-89
	0.002
	-0.017 - 0.020
	
	-0.015**
	-0.024 - -0.006

	90+
	-0.056**
	-0.096 - -0.016
	
	-0.026***
	-0.040 - -0.013

	Country of residence (ref.: Austria)
	
	
	
	
	

	Germany
	0.039*
	0.005 - 0.073
	
	0.006
	-0.006 - 0.018

	Sweden
	0.021
	-0.017 - 0.059
	
	0.029**
	0.011 - 0.046

	Netherlands
	0.028
	-0.015 - 0.071
	
	0.003
	-0.011 - 0.017

	Spain
	0.168***
	0.126 - 0.211
	
	0.002
	-0.012 - 0.015

	Italy
	0.191***
	0.154 - 0.229
	
	0.007
	-0.005 - 0.020

	France
	0.088***
	0.053 - 0.122
	
	0.019**
	0.006 - 0.033

	Denmark
	-0.017
	-0.051 - 0.017
	
	0.003
	-0.010 - 0.015

	Greece
	0.078***
	0.044 - 0.111
	
	0.001
	-0.010 - 0.012

	Switzerland
	0.037*
	0.008 - 0.067
	
	-0.003
	-0.014 - 0.008

	Belgium
	0.082***
	0.047 - 0.117
	
	-0.004
	-0.015 - 0.008

	Israel
	0.042
	-0.001 - 0.085
	
	0.039***
	0.016 - 0.061

	Czech Republic
	-0.016
	-0.042 - 0.010
	
	0.003
	-0.009 - 0.016

	Poland
	0.057***
	0.028 - 0.087
	
	0.013
	-0.000 - 0.027

	Luxembourg
	0.112***
	0.073 - 0.150
	
	0.016
	-0.000 - 0.033

	Hungary
	0.016
	-0.026 - 0.058
	
	0.008
	-0.010 - 0.025

	Slovenia
	-0.017
	-0.040 - 0.006
	
	0.007
	-0.008 - 0.022

	Estonia
	0.031*
	0.006 - 0.055
	
	0.010
	-0.003 - 0.024

	Croatia
	0.029
	-0.007 - 0.066
	
	0.012
	-0.004 - 0.028

	Lithuania
	0.063***
	0.029 - 0.098
	
	0.003
	-0.010 - 0.017

	Bulgaria
	0.030
	-0.004 - 0.063
	
	-0.003
	-0.014 - 0.008

	Cyprus
	0.045
	-0.004 - 0.094
	
	-0.007
	-0.024 - 0.011

	Finland
	0.017
	-0.011 - 0.045
	
	0.025**
	0.009 - 0.042

	Latvia
	-0.023
	-0.060 - 0.014
	
	-0.005
	-0.018 - 0.007

	Malta
	0.148***
	0.106 - 0.190
	
	0.026**
	0.007 - 0.045

	Romania
	0.051**
	0.014 - 0.087
	
	0.001
	-0.012 - 0.014

	Slovakia
	0.012
	-0.020 - 0.045
	
	-0.003
	-0.016 - 0.009

	ADL limitations (ref.: None)
	
	
	
	
	

	1+ ADL limitations
	0.038***
	0.021 - 0.055
	
	0.001
	-0.007 - 0.009

	IADL limitations (ref.: None)
	
	
	
	
	

	1+ IADL limitations
	0.063***
	0.049 - 0.077
	
	0.011**
	0.004 - 0.019

	Constant
	0.074***
	0.034 - 0.114
	 
	0.009
	-0.009 - 0.028

	Observations
	33,390
	 
	 
	29,147
	 

	R-squared
	0.049
	 
	 
	0.008
	 


Source: SHARE Wave 8, Corona Survey 1 (SCS1), and Corona Survey 2 (SCS2); Oxford COVID‑19 Government Response Tracker (OxCGRT). Own estimates.
Note: “ref.” = reference category; * p<0.05, ** p<0.01, *** p<0.001. The models include all control variables. The Oxford Stringency Index ranges from 0 to 100 and is categorised into quartiles (1st quartile = least stringent, 4th quartile = most stringent). To assess worsening of depressive feelings, survey respondents were asked: “Has that been more so, less so, or about the same as before the outbreak of Corona?” (SCS1) and “Was that less so, about the same, or more so than during the first wave?” (SCS2).






Figure A1. Validation of clustering algorithms (K‑means, Ward's hierarchical clustering, partitioning around medoids [PAM], and complete‑linkage hierarchical clustering) across K = 2-20 using three metrics: (A) average silhouette width (ASW), (B) within‑cluster sum of squares (WithinSS), and (C) Calinski–Harabasz index (n = 51,473),
[image: A graph of different colored lines

AI-generated content may be incorrect.]
Source: SHARE Wave 8. Own estimates.
Note: Red dashed lines and circles indicate the optimal number of clusters for each method.
Figure A2. Predicted probabilities of worsening depressive feelings across confidant network types, by quartile of the Oxford Stringency Index, during the first and second waves of the COVID‑19 pandemic (n = 33,780; N = 62,537)
[image: ]
Source: SHARE Wave 8, Corona Survey 1 (SCS1), and Corona Survey 2 (SCS2); Oxford COVID‑19 Government Response Tracker (OxCGRT). Own estimates.
Note: Full regression models in tabular form are presented in Supplementary Table A8. Models adjust for gender, age, age squared, living in a single‑person household, level of education, current job situation, number of children, limitations with activities of daily living (ADL) or instrumental activities of daily living (IADL), residential area, and country of residence, and include an interaction term between confidant network type and quartile of the Oxford Stringency Index. 
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