Fear of Hope:  Supplementary Text Regarding Confirmatory Factor Analyses

Study 2
The revised Fear of Hope consisted of the 11 items retained from the Study 1 plus two additional items that addressed fear of disappointment, producing a 13-item measure.   
Results and Discussion
Confirmatory Factor Analysis
	All factor loadings were statistically reliable (p < .001) and standardized estimates ranged from .65 to .85.[footnoteRef:1]  Because responses to an item could influence responses on the next item, contiguous item error components were correlated (FOH 1 and FOH 2, FOH 2 and FOH 3, etc.). Four of thirteen pairs of error components correlated reliably, ranging from -.10 to .21. The chi-square showed that the model poorly fit the data, χ2 (53) = 185.48, p < .001. Poor fit was also indicated by the RMSEA = .10 with a 90% confidence interval of .09 to .11. The explained variance in FOH items ranged from .42 (FOH1) to .74 (FOH10). Although all factor loadings were statically reliable and accounted for a substantial portion of the item variance, the model did not adequately fit the data. We then reviewed the magnitude and the proportion of variance in indicators explained by the latent FOH construct. Based on these considerations, a more parsimonious scale that omitted 6 poorly fitting items was developed.     [1:  See Supplemental Table 3 for confirmatory factor loadings, Study 2.] 

Study 3
	Study 3 tested the reliability of the seven-item revised Fear of Hope.
Results and Discussion
Confirmatory Factor Analysis
All factor loading were reliable (p < .001) and standardized estimates ranged from .58 to .85.[footnoteRef:2] As in Study 1, error components for contiguous items were correlated. None correlated reliably and ranged from -.09 to .15. 	The chi-square assessing model fit, χ2 (8) = 25.01, p = .002, showed that the 7-item model inadequately fit the data. The RMSEA = .09 with a 90% confidence interval of .05 to .14. Based on these results, we concluded that the 7-item FOH scale was inadequate. We again reviewed the content of the scale items, the magnitude of factor loadings, and the proportion of variance in an indicator explained by the latent construct. Explained variance in indicators ranged from .33 to .73 with a median of .65. Based on this information, we retained 6 of the items from the 7 item FOH scale for testing in Study 4. [2:  See Supplemental Table 4 for standardized and unstandardized factor loadings, Study 3.] 

Study 4
[bookmark: _Hlk69041574]	Study 4 re-tested the reliability of the new six-item Fear of Hope. 
Results
All factor loading were statistically reliable (p < .001) and standardized estimates ranged from .76 to .90 with a median loading of .88; only one loading was less than .80. Error components were again correlated for contiguous items. As in Study 3, none were reliably correlated, and ranged from -.23 to -.02. The chi-square assessing model fit showed that the 6-item model fit the data adequately, χ2 (4) = 7.16, p = .13. This was supported by the RMSEA = .07 with a 90% confidence interval of .00 to .15. Explained variance in indicators ranged from .58 to .81 with a median of .75. We therefore concluded that the 6 item FOH scale had adequate psychometric properties for measuring fear of hope.
Study 5
Confirmatory factor analysis in Study 5 assumed a single latent factor with residual error as well. All factor loading were statistically reliable (p < .001) and standardized estimates ranged from .81 to .88 with a median loading of .86. Error components were correlated for contiguous items. Error components for items 2 and 3 correlated reliably and negatively (r = -.34, p = .002). No other error components correlated reliably; coefficients ranged from -.17 to .07. As in Studies 2-4, error components of FOH indicators were generally independent. 
	The chi-square assessing model fit again showed that the 6-item FOH model fit the data adequately, χ2 (4) = 3.28, p = .51. This was further supported by the RMSEA = .00, with a 90% confidence interval of .00 to .08. Explained variance in indicators ranged from .65 to .77 with a median of .74. These results further establish the internal reliability of the Fear of Hope measure, and provide the basis for validity testing, as presently reported. 
Study 6
We retested the factor structure of the modified Fear of Hope scale. We again assumed that error components were uncorrelated in a confirmatory factor analysis. All factor loadings were reliable (p < .001) and standardized estimates ranged from .73 to .86 with a median loading of .80 [footnoteRef:3]. The confirmatory factor analysis on the modified Fear of Hope replicated Studies 4 and 5. The chi-square assessing model fit, χ2 (10) = 16.60, p = .08, showed that the modified 6-item model fit the data well, as also indicated by an RMSEA = .05, with a 90% confidence interval of .00 to .09. Given the wording change we also considered additional fit indices: The Tucker Lewis Index (TLI), the Bentler-Bonnet Index (NFI) and the Comparative Fit Index (CFI). Their values, respectively, were .99, .98, and .99, indicating good model fit. Explained variance in indicators ranged from .53 to .74 with a median of .65. This third verification of model fit substantially increases confidence in the Fear of Hope measure. [3:  See Supplementary Table 5 for Standardized and Unstandardized Factor Loadings, Study 6.] 


 

