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Figure S1
Simulation Studies Estimating the Correlation Accuracy, Sensitivity, and Specificity for the Network of Anxiety and Depressive Symptoms [image: ]
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Note. Simulation results showing the correlation accuracy, sensitivity and specificity of simulated data sets for varying sample sizes (n = 100, 250, 500, 750). Data sets were generated using the netSimulator function from the bootnet package for R and were based on the ggmModSelect estimation, Spearman correlations, 2,500 repetitions, and a tuning parameter of λ = 0.5.
Figure S2
Alternative Networks of Anxiety and Depressive Symptoms Obtained with Various Estimation Methods and Tuning Parameters
[image: ]
Note. Alternative partial Spearman correlation networks. The network on the left-hand side was estimated using LASSO regularization and a tuning parameter of λ = 0.5. The remaining networks were estimated using the Gaussian graphical model ModSelect Algorithm (i.e., ggmModSelect) with a tuning parameter of λ = 0.1 or λ = 0.25, respectively. The number of edges estimated using ggmModSelect that were significantly different from zero decreased from 59 (λ = .10) to 54 (λ = .25) with increasing tuning parameters. The regularized partial correlation network (EBICglasso) was denser, with 115/210 (55%) edges estimated as significantly different from zero.
Figure S3
Significance Tests for Differences Between the Strength Centrality Indices for the Network of Anxiety and Depressive Symptoms
[image: ]
Note. To investigate whether the nodes in the network significantly differed from each other in terms of their strength, bootstrap stability difference tests were carried out (α = .05). Each point on the x- and y-axis represents a node in the network. The grey boxes indicate that two nodes do not significantly differ from each other and the black boxes indicate significant differences. The numbers on the diagonals represent the values of the strength centrality measure of the specific node. 

Figure S4
Significance Tests for Differences Between the Closeness Centrality Indices for the Network of Anxiety and Depressive Symptoms
[image: ]
Note. To investigate whether the nodes in the network significantly differed from each other in terms of their closeness, bootstrap stability difference tests were carried out (α = .05). Each point on the x- and y-axis represents a node in the network. The grey boxes indicate that two nodes do not significantly differ from each other and the black boxes indicate significant differences. The numbers on the diagonals represent the values of the closeness centrality measure of the specific node. 
Figure S5
Significance Tests for Differences Between the Betweenness Centrality Indices for the Network of Anxiety and Depressive Symptoms
[image: ]
Note. To investigate whether the nodes in the network significantly differed from each other in terms of their betweenness, bootstrap stability difference tests were carried out (α = .05). Each point on the x- and y-axis represents a node in the network. The grey boxes indicate that two nodes do not significantly differ from each other and the black boxes indicate significant differences. The numbers on the diagonals represent the values of the betweenness centrality measure of the specific node. 

Figure S6
Bootstrapped 95% Confidence Intervals of the Edge Weights for the Network of Anxiety and Depressive Symptoms
[image: ]
Note. The stability of edge weight parameters was estimated by non-parametric bootstrapping (2,500 iterations). The red dots represent the original sample values, the black dots represent the bootstrapped means, and the grey areas represent the 95% bootstrapped confidence interval. A narrow confidence interval indicates high stability, whereas broad confidence intervals indicate high variability and thus lower stability. The y-axis shows all edges in the network and the x-axis shows the strength of the edge weights.





Figure S7
Edge Weight Difference Test for the Network of Anxiety and Depressive Symptoms
[image: ]
Notes. Bootstrap stability difference tests (2,500 iterations) were carried out to investigate whether edge weights significantly from each other. Each point on the x- and y-axis represents an edge in the network. The grey boxes indicate that a pair of edge weights does not significantly differ from each other and the black boxes indicate significant edge weight differences (α = .05). The diagonal represents the edge strength (blue = positive association; red = negative association), and the edges are ordered by strength. 


Figure S8 
Results of the Walktrap Community Detection Algorithm for the Network of Anxiety and Depressive Symptoms
[image: ]
Note. ﻿Network of partial correlations estimated during the exploratory graph analysis procedure showing four latent dimensions. We used the netSimulator function from the EGAnet package in R and verified the reliability of the community structure using 1,000 bootstrapped replications.




Table S1
Item Characteristics of the Symptom Checklist for Screening Mental Disorders in Children and Adolescents
	Item No.
	Item Description
	Mean (SD)
	Skewness
	Kurtosis

	S01
	Inattentive
	1.43 (1.00)
	0.08
	-1.06

	S02
	Impulsive
	1.37 (1.11)
	0.18
	-1.30

	S03
	Fidgets/Squirms
	0.92 (1.00)
	0.72
	-0.68

	S04
	Angry
	1.40 (1.06)
	0.14
	-1.20

	S05
	Argues
	1.13 (1.05)
	0.51
	-0.95

	S06
	Threatens
	0.26 (0.69)
	2.63
	6.76

	S07
	Lies/Steals
	0.48 (0.80)
	1.72
	2.27

	S08
	Destroys property
	0.20 (0.54)
	3.04
	9.68

	S09
	Skips school
	0.15 (0.54)
	4.18
	17.72

	S10
	Separation anxiety
	0.38 (0.76)
	2.10
	3.61

	S11
	Worried
	0.87 (1.01)
	0.86
	-0.45

	S12
	Performance anxiety
	0.85 (1.01)
	0.89
	-0.43

	S13
	Afraid of peers
	0.82 (0.99)
	0.90
	-0.40

	S14
	Afraid of adults
	0.68 (0.96)
	1.20
	0.25

	S15
	Does not talk
	0.59 (0.85)
	1.37
	1.05

	S16
	Afraid of crowds
	0.29 (0.63)
	2.40
	5.62

	S17
	Panic attacks
	0.48 (0.83)
	1.72
	2.05

	S18
	Specific phobia
	0.54 (0.87)
	1.56
	1.39

	S19
	Re-experiencing
	0.40 (0.81)
	2.00
	2.98

	S20
	Worried about health
	0.60 (0.92)
	1.44
	0.96

	S21
	Sleep problems
	0.68 (0.95)
	1.24
	0.42

	S22
	Sad
	0.49 (0.83)
	1.70
	2.07

	S23
	Irritable
	0.68 (.092)
	1.18
	0.31

	S24
	Indifferent
	0.52 (0.87)
	1.59
	1.49

	S25
	Tired
	0.68 (0.91)
	1.17
	0.32

	S26
	Lack of confidence
	0.95 (0.97)
	0.73
	-0.50

	S27
	Withdrawal
	0.69 (0.90)
	1.14
	0.35

	S28
	Suicidal
	0.47 (0.85)
	1.75
	1.98

	S29
	Pain
	1.09 (1.06)
	0.53
	-1.00

	S30
	Eating problems
	0.80 (0.99)
	0.95
	-0.31

	S31
	Language problems
	0.38 (0.76)
	2.08
	3.53

	S32
	Disturbance of fine motor skills
	0.80 (1.02)
	0.97
	-0.37

	S33
	Disturbance of gross motor skills
	0.49 (0.86)
	1.70
	1.86

	S34
	Reading / spelling problems; Arithmetic problems
	0.88 (1.04)
	0.83
	-0.64

	S35
	Wetting and defecation
	0.61 (1.00)
	1.41
	0.57

	S36
	Interaction deficits
	0.73 (0.96)
	1.05
	-0.14

	S37
	Nonverbal communication deficits
	0.42 (0.80)
	1.89
	2.66

	S38
	Relationship deficits
	0.34 (0.74)
	2.21
	4.02

	S39
	Repetitive behavior patterns
	0.41 (0.79)
	1.96
	2.95

	S40
	Attachment problems
	0.52 (0.82)
	1.55
	1.61

	S41
	Distance reduction problems
	0.51 (0.88)
	1.63
	1.55

	S42
	Obsessive-compulsive problems
	0.53 (0.93)
	1.58
	1.16

	S43
	Obsessive-compulsive thoughts
	0.34 (0.77)
	2.39
	4.52

	S44
	Tics
	0.62 (1.01)
	1.40
	0.53

	S45
	Relationship problems
	0.66 (0.94)
	1.26
	0.45

	S46
	Self-injurious behavior
	0.41 (0.82)
	1.99
	2.89

	S47
	Hallucinations
	0.22 (0.63)
	3.12
	9.30

	S48
	Substance abuse
	0.33 (1.00)
	11.09
	202.98

	S49
	Gambling addiction
	0.72 (1.00)
	1.13
	-0.02


Note. The German Symptom Checklist for Screening Mental Disorders in Children and Adolescents is a standardized questionnaire, which was completed by parents or primary caregivers. 


Table S2
Standardized Factor Loadings (Standard Errors) for the Two-Factor and Three-Factor Solutions Extracted Using Exploratory Factor Analysis 
	Item No.
	Item Description
	Two Factors
	Three Factors

	
	
	1
	2
	1
	2
	3

	A10
	Separation anxiety
	.63 (.06)
	-.43 (.07)
	.56 (.06)
	-.38 (.07)
	

	A11
	Worried
	.52 (.05)
	
	.48 (.05)
	
	.20 (.05)

	A12
	Performance anxiety
	.53 (.05)
	
	.39 (.05)
	
	.31 (.06)

	A13
	Afraid of peers
	
	.61 (.05)
	.36 (.06)
	.49 (.05)
	.16 (.05)

	A14
	Afraid of adults
	-.16 (.07)
	.83 (.05)
	.29 (.07)
	.71 (.04)
	

	A15
	Does not talk
	
	.61 (.04)
	.18 (.06)
	.50 (.05)
	.18 (.05)

	A16
	Afraid of crowds
	
	.61 (.06)
	.48 (.07)
	.55 (.07)
	

	A17
	Panic attacks
	
	.57 (.04)
	.35 (.06)
	.50 (.05)
	

	A18
	Specific phobia
	.52 (.06)
	
	.47 (.05)
	-.13 (.06)
	

	A19
	Re-experiencing
	.47 (.07)
	
	.56 (.06)
	
	

	A20
	Worried about health
	.25 (.06)
	.19 (.06)
	.49 (.06)
	.18 (.07)
	

	A21
	Sleep problems
	.62 (.05)
	-.16 (.07)
	.40 (.06)
	-.19 (.05)
	.29 (.06)

	D22
	Sad
	.60 (.04)
	
	
	.11 (.06)
	.71 (.04)

	D23
	Irritable
	.55 (.06)
	
	
	
	.64 (.04)

	D24
	Indifferent
	.49 (.06)
	.15 (.06)
	
	
	.67 (.05)

	D25
	Tired
	.21 (.07)
	.60 (.05)
	
	.44 (.05)
	.55 (.05)

	D26
	Lack of confidence
	.36 (.06)
	.34 (.06)
	
	.20 (.05)
	.58 (.04)

	D27
	Withdrawal
	
	.66 (.05)
	
	.50 (.05)
	.51 (.05)

	D28
	Suicidal
	-.16 (.08)
	.82 (.05)
	
	.68 (.05)
	.27 (.06)

	D29
	Pain
	
	.57 (.04)
	.24 (.05)
	.48 (.04)
	.15 (.05)

	D30
	Eating problems
	.14 (.06)
	.43 (.05)
	
	.32 (.05)
	.33 (.05)

	
	
	Model Fit Parameters

	CFI
	
	.86
	.92

	TLI
	
	.83
	.88

	RMSEA
(90% CI)
	
	.078
(.073, .083)
	.063
(.058, .068)

	SRMR
	
	.084
	.060


Note. Exploratory factor solutions comprising two and three correlated factors. Only significant factor loadings (p < .05) are shown. Factor correlation of the two-factor solution: Factor 1 – Factor 2 (.50*). Factor correlations of the three-factor solution: Factor 1 – Factor 2 (.07), Factor 1 – Factor 3 (.32*), Factor 2 – Factor 3 (.17*). CFI = comparative fit index, TLI = Tucker-Lewis index, RMSEA = root mean square error of approximation, CI = confidence interval, SRMR = standardized root mean square residual. 
* p < .05.
Table S3 
Network Loadings Yielded by the Exploratory Graph Analysis for the Network of Anxiety and Depressive Symptoms
	
	
	Network Communities

	Item
	Item Description
	Anxiety
	Depression

	A10
	Separation anxiety
	.19
	-.05

	A11
	Worried
	.24
	.09

	A12
	Performance anxiety
	.18
	.14

	A13
	Afraid of peers
	.29
	.04

	A14a
	Afraid of adults
	.22
	.15

	A15
	Does not talk
	.15
	.11

	A16
	Afraid of crowds
	.24
	

	A17
	Panic attacks
	.14
	.12

	A18
	Specific phobia
	.20
	

	A19
	Re-experiencing
	.19
	.04

	A20
	Worried about health
	.13
	.05

	A21
	Sleep problems
	.16
	.08

	D22
	Sad
	
	.23

	D23a
	Irritable
	.15
	.19

	D24
	Indifferent
	
	.24

	D25
	Tired
	.08
	.41

	D26
	Lack of confidence
	.09
	.22

	D27
	Withdrawal
	.06
	.28

	D28a
	Suicidal
	.16
	.20

	D29a
	Pain
	.16
	.08

	D30
	Eating problems
	.07
	.12


Note. Network loadings were calculated using the net.loads function from the EGAnet package in R. 
a Bridge symptom as identified by the bridge strength analysis. 


Table S4
Standardized Factor Loadings (Standard Errors) for the Four-Factor Solution Analyzed with Confirmatory Factor Analysis (Full Sample, N = 743)
	Item No.
	Item Description
	Factor 1
	Factor 2
	Factor 3
	Factor 4

	A10
	Separation anxiety
	
	
	.39 (.06)
	

	A11
	Worried
	
	
	.62 (.04)
	

	A12
	Performance anxiety
	
	
	.64 (.04)
	

	A13
	Afraid of peers
	.71 (.03)
	
	
	

	A14
	Afraid of adults
	.73 (.03)
	
	
	

	A15
	Does not talk
	.63 (.03)
	
	
	

	A16
	Afraid of crowds
	.65 (.04)
	
	
	

	A17
	Panic attacks
	.59 (.04)
	
	
	

	A18
	Specific phobia
	
	
	.44 (.05)
	

	A19
	Re-experiencing
	
	
	.64 (.05)
	

	A20
	Worried about health
	.40 (.04)
	
	
	

	A21
	Sleep problems
	
	
	.50 (.05)
	

	D22
	Sad
	
	
	
	.60 (.04)

	D23
	Irritable
	
	
	
	.67 (.04)

	D24
	Indifferent
	
	
	
	.63 (.04)

	D25
	Tired
	
	.75 (.03)
	
	

	D26
	Lack of confidence
	
	
	
	.71 (.03)

	D27
	Withdrawal
	
	.75 (.03)
	
	

	D28
	Suicidal
	.72 (.03)
	
	
	

	D29
	Pain
	.63 (.03)
	
	
	

	D30
	Eating problems
	
	.53 (.04)
	
	


Note. Confirmatory factor solution comprising four correlated factors. All factor loadings were significant (p < .001).      





Table S5
Standardized Factor Loadings (Standard Errors) for the Four-Factor Solution Analyzed with Confirmatory Factor Analysis (Females, n = 286)
	Item No.
	Item Description
	Factor 1
	Factor 2
	Factor 3
	Factor 4

	A10
	Separation anxiety
	
	
	.36 (.08)
	

	A11
	Worried
	
	
	.71 (.06)
	

	A12
	Performance anxiety
	
	
	.59 (.06)
	

	A13
	Afraid of peers
	.70 (.04)
	
	
	

	A14
	Afraid of adults
	.71 (.04)
	
	
	

	A15
	Does not talk
	.63 (.05)
	
	
	

	A16
	Afraid of crowds
	.66 (.06)
	
	
	

	A17
	Panic attacks
	.68 (.05)
	
	
	

	A18
	Specific phobia
	
	
	.50 (.07)
	

	A19
	Re-experiencing
	
	
	.59 (.07)
	

	A20
	Worried about health
	.38 (.07)
	
	
	

	A21
	Sleep problems
	
	
	.57 (.06)
	

	D22
	Sad
	
	
	
	.62 (.05)

	D23
	Irritable
	
	
	
	.72 (.05)

	D24
	Indifferent
	
	
	
	.67 (.06)

	D25
	Tired
	
	.72 (.04)
	
	

	D26
	Lack of confidence
	
	
	
	.75 (.04)

	D27
	Withdrawal
	
	.86 (.04)
	
	

	D28
	Suicidal
	.70 (.05)
	
	
	

	D29
	Pain
	.56 (.06)
	
	
	

	D30
	Eating problems
	
	.51 (.06)
	
	


Note. Confirmatory factor solution comprising four correlated factors. All factor loadings were significant (p < .001). Global model fit indices: comparative fit index (CFI) = .837, Tucker-Lewis index (TLI) = .812, root mean square error of approximation (RMSEA; 95% CI) = .095 (.075-.091), standardized root mean square residual (SRMR) = .098.
Table S6
Standardized Factor Loadings (Standard Errors) for the Four-Factor Solution Analyzed with Confirmatory Factor Analysis (Males, n = 457)
	Item No.
	Item Description
	Factor 1
	Factor 2
	Factor 3
	Factor 4

	A10
	Separation anxiety
	
	
	.23 (.08)
	

	A11
	Worried
	
	
	.62 (.06)
	

	A12
	Performance anxiety
	
	
	.67 (.05)
	

	A13
	Afraid of peers
	.73 (.03)
	
	
	

	A14
	Afraid of adults
	.73 (.04)
	
	
	

	A15
	Does not talk
	.64 (.04)
	
	
	

	A16
	Afraid of crowds
	.64 (.05)
	
	
	

	A17
	Panic attacks
	.54 (.05)
	
	
	

	A18
	Specific phobia
	
	
	.36 (.08)
	

	A19
	Re-experiencing
	
	
	.62 (.07)
	

	A20
	Worried about health
	.39 (.06)
	
	
	

	A21
	Sleep problems
	
	
	.41 (.06)
	

	D22
	Sad
	
	
	
	.58 (.05)

	D23
	Irritable
	
	
	
	.61 (.05)

	D24
	Indifferent
	
	
	
	.64 (.05)

	D25
	Tired
	
	.75 (.04)
	
	

	D26
	Lack of confidence
	
	
	
	.69 (.05)

	D27
	Withdrawal
	
	.67 (.04)
	
	

	D28
	Suicidal
	.70 (.04)
	
	
	

	D29
	Pain
	.65 (.04)
	
	
	

	D30
	Eating problems
	
	.54 (.05)
	
	


Note. Confirmatory factor solution comprising four correlated factors. All factor loadings were significant (p < .001, exception: A10: p = .002). Global model fit indices: comparative fit index (CFI) = .883, Tucker-Lewis index (TLI) = .866, root mean square error of approximation (RMSEA; 95% CI) = .063 (.057-.070), standardized root mean square residual (SRMR) = .079.  

Table S7
Standardized Factor Loadings (Standard Errors) for the Four-Factor Solution Analyzed with Confirmatory Factor Analysis (Children < 11 Years, n = 327)
	Item No.
	Item Description
	Factor 1
	Factor 2
	Factor 3
	Factor 4

	A10
	Separation anxiety
	
	
	.59 (.06)
	

	A11
	Worried
	
	
	.74 (.06)
	

	A12
	Performance anxiety
	
	
	.62 (.06)
	

	A13
	Afraid of peers
	.73 (.05)
	
	
	

	A14
	Afraid of adults
	.79 (.05)
	
	
	

	A15
	Does not talk
	.51 (.06)
	
	
	

	A16
	Afraid of crowds
	.55 (.07)
	
	
	

	A17
	Panic attacks
	.44 (.07)
	
	
	

	A18
	Specific phobia
	
	
	.41 (.08)
	

	A19
	Re-experiencing
	
	
	.50 (.08)
	

	A20
	Worried about health
	.42 (.07)
	
	
	

	A21
	Sleep problems
	
	
	.51 (.07)
	

	D22
	Sad
	
	
	
	.54 (.07)

	D23
	Irritable
	
	
	
	.60 (.06)

	D24
	Indifferent
	
	
	
	.68 (.06)

	D25
	Tired
	
	.69 (.07)
	
	

	D26
	Lack of confidence
	
	
	
	.57 (.06)

	D27
	Withdrawal
	
	.65 (.06)
	
	

	D28
	Suicidal
	.59 (.06)
	
	
	

	D29
	Pain
	.53 (.06)
	
	
	

	D30
	Eating problems
	
	.36 (.07)
	
	


Note. Confirmatory factor solution comprising four correlated factors. All factor loadings were significant (p < .001). Global model fit indices: comparative fit index (CFI) = .771, Tucker-Lewis index (TLI) = .737, root mean square error of approximation (RMSEA; 95% CI) = .074 (.067-.082), standardized root mean square residual (SRMR) = .103.  


Table S8
Standardized Factor Loadings (Standard Errors) for the Four-Factor Solution Analyzed with Confirmatory Factor Analysis (Adolescents ≥ 11 Years, n = 416)
	Item No.
	Item Description
	Factor 1
	Factor 2
	Factor 3
	Factor 4

	A10
	Separation anxiety
	
	
	.23 (.09)
	

	A11
	Worried
	
	
	.53 (.06)
	

	A12
	Performance anxiety
	
	
	.62 (.05)
	

	A13
	Afraid of peers
	.72 (.04)
	
	
	

	A14
	Afraid of adults
	.67 (.04)
	
	
	

	A15
	Does not talk
	.69 (.04)
	
	
	

	A16
	Afraid of crowds
	.66 (.05)
	
	
	

	A17
	Panic attacks
	.65 (.04)
	
	
	

	A18
	Specific phobia
	
	
	.49 (.07)
	

	A19
	Re-experiencing
	
	
	.69 (.06)
	

	A20
	Worried about health
	.42 (.06)
	
	
	

	A21
	Sleep problems
	
	
	.57 (.05)
	

	D22
	Sad
	
	
	
	.57 (.05)

	D23
	Irritable
	
	
	
	.67 (.05)

	D24
	Indifferent
	
	
	
	.61 (.05)

	D25
	Tired
	
	.73 (.04)
	
	

	D26
	Lack of confidence
	
	
	
	.74 (.04)

	D27
	Withdrawal
	
	.74 (.04)
	
	

	D28
	Suicidal
	.68 (.04)
	
	
	

	D29
	Pain
	.65 (.04)
	
	
	

	D30
	Eating problems
	
	.55 (.05)
	
	


Note. Confirmatory factor solution comprising four correlated factors. All factor loadings were significant (p < .001, exception: A10: p = .007). Global model fit indices: comparative fit index (CFI) = .880, Tucker-Lewis index (TLI) = .863, root mean square error of approximation (RMSEA; 95% CI) = .070 (.063-.076), standardized root mean square residual (SRMR) = .078.       
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