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[bookmark: _Toc199170611]Period and critical events during data collection
Our rationale for the chosen measurement points is based on the course of events in the pandemic years 2020 and 2021. In both years, the grip of the pandemic seemed to ease in Summer (and Spring, 2021) due to lower prevalences and incidences and the lifting of COVID-19 measures. However, the impact of the pandemic became stronger during the Autumn and Winter months (due to increased incidences/prevalences, and the implementation of stricter COVID-19 measures). Based on these turning points in 2020/21, we carefully chose the timing of the measurement points in 2022 and 2023: late Spring, early Autumn, and mid-Winter (in 2023 only). We can also relate our measurement points to essential milestones in the pandemic’s development in Germany:  
[bookmark: _Toc199170612]May/ June 2022
In May 2022, isolation requirements were shortened, and following a COVID-19 infection, a negative test was recommended but not mandatory. Nonetheless, the German federal government extended the Corona Protection Ordinance (Corona-Schutzverordnung), including the existing mask requirement on public transport and medical and care facilities. In mid-June, Federal Health Minister at that time Karl Lauterbach introduced a 7-point plan to prepare for the anticipated “Corona-Autumn”. As of June 1st, 2022, travelers entering Germany were no longer required to provide proof of vaccination, recovery, or a negative test result. 
[bookmark: _Toc199170613]September/ October 2022 
In response to a rise in COVID-19 infections between the end of September and mid-October 2022, stricter restrictions and regulations were again implemented to contain the virus. Starting in October, masks were made compulsory nationwide for long-distance travel and various healthcare and therapy facilities. In hospitals and care homes, both mask wearing and testing became mandatory. 

January 2023
In January 2023, Germany maintained key COVID-19 measures. Free tests for eligible groups continued under the extended national testing regulation, and vaccinations remained free, now funded by health insurers. These rules supported the ongoing transition to normality without sudden changes.
[bookmark: _Toc199170614]May/ June 2023
On May 5, 2023, the World Health Organization (WHO) officially declared that COVID-19 was no longer classified as a public health emergency. In Germany, all remaining protective measures had already expired as of April 7, 2023, including the requirement to wear FFP2 masks in hospitals and care homes. Accordingly, mask mandates on public transportation were also lifted. 
[bookmark: _Toc199170615]August/ September 2023
As of August and September 2023, no new official corona measures have been introduced by the federal government since April 2023. All public life had returned mainly to pre-pandemic normality. 












[bookmark: _Toc199170616]Results of the confirmatory factor analysis
We specified the following measurement models to test the statistical independence of COVID-19 conspiracy beliefs and procedural justice (i.e., Models 1a and 1b) and conspiracy mentality and procedural justice (i.e., Models 2a and 2b). 
· Model 1a: Items for COVID-19 conspiracy beliefs and procedural justice load on their a priori latent factor.  
· Model 1b: Items for COVID-19 conspiracy beliefs and procedural justice load on one factor.  
· Model 2a: Items for conspiracy mentality and procedural justice load on their a priori latent factor.  
· Model 2b: Items for conspiracy mentality and procedural justice load on one factor.  
Table S1 presents the model fit indices. According to the cut-off values reported in the main manuscript (i.e., changes < .010 in CFI, < 0.15 in RMSEA, and < 0.03 in SRMR imply no significant deterioration in model fit)1, Model 1a was superior to Model 1b, indicating the statistical independence of COVID-19 conspiracy beliefs and procedural justice. Likewise, Model 2a was superior to Model 2b, evidencing the statistical independence of conspiracy mentality and procedural justice.








Table S1
Model fits of the measurement models containing items of conspiracy mentality, COVID-19 conspiracy beliefs, and procedural justice.  
	Model
	χ2
	df
	C
	CFI
	TLI
	SRMR 
	RMSEA
	90% CI RMSEA

	Model 1a
	638.91***
	26
	1.31
	0.97
	0.95
	0.04
	0.07
	0.065, 0.074

	Model 1b 
	8326.02***
	27
	1.39
	0.54
	0.39
	0.19
	0.25
	0.245, 0.254

	Model 2a
	1199.34***
	26
	1.34
	0.94
	0.92
	0.05
	0.10
	0.091, 0.100

	Model 2b
	9956.34***
	27
	1.32
	0.49
	0.32
	0.20
	0.27
	0.268, 0.277


Note. χ2 = Chi-square; df = degrees of freedom; c = scaling correction factor; CFI = Comparative Fit Index; TLI = Tucker-Lewis Index; RMSEA = Root Mean Square Error of Approximation; LL = Lower Level; UL = Upper Level; SRMR = Standardized Root Mean Square Residual.
*p < .05, **p < .01, ***p < .001

[bookmark: _Toc199170617]Deviation from the preregistration 
We deviated regarding the following points from the preregistration (https://aspredicted.org/qfjf-mp8b.pdf).  
1. The preregistration also contains a hypothesis regarding the perceived homogeneity of society regarding COVID-19 policies. However, the correlation between the two items assessing homogeneity turned out to be too small to form an index (r = -.36). Due to this poor operationalization, we decided not to use homogeneity as an outcome variable.  
2. Contrary to the preregistration, we did not distinguish between four threat types (evaluation and vulnerability to economic and health threat, respectively) as we collapsed the evaluation and vulnerability items into one overall economic or health threat factor. This approach was chosen based on (1) the appropriate internal consistencies and item intercorrelations (r > .50), and (2) the fact that our hypotheses regarding the vulnerability and evaluation dimension were the same. 
3. Instead of running a random-intercept cross-lagged panel model, we conducted latent growth curve analysis due to the high stability of our constructs (i.e., COVID-19 conspiracy beliefs, conspiracy mentality, procedural justice). In particular, the results of the RI-CLP model revealed that almost all variance was captured in the random-intercept factor (implying high stability of the constructs over time), leaving almost no variance for the within components. Accordingly, we evaluated the RI-CLP model as less informative to study individual changes over time in this particular dataset and, thus, opted for a latent growth curve model, which tests differences between individual trajectories over a longer period (Time 1 – Time 5)2. 
4. In the preregistration, we assumed that economic and health threats would strengthen the negative relationship between conspiracy beliefs and perceptions of procedural justice. However, after carefully considering the preregistered moderation hypothesis and taking recent results into account that point to the opposite effects of health and economic threats3, we decided to change the hypothesis for health threat by hypothesizing that health threat weakens the negative relationship between conspiracy beliefs and procedural justice (see H4 in the main paper).  
5.  We added conspiracy mentality as a second predictor in the manuscript because previous studies on conspiracy beliefs reported different correlations for specific conspiracy beliefs and the overall tendency to endorse conspiracy beliefs4. The results for COVID-19 conspiracy beliefs and conspiracy mentality did not differ, even though our research context was the COVID-19 pandemic, which is evidence of the robustness of our findings. Results for conspiracy mentality should be considered exploratory.
6.  Panel data are qualitatively appropriate for research, but studies also appeal to be cautious and to apply various techniques to ensure data quality5. Accordingly, we have decided to conduct quality checks (in addition to those preregistered) to ensure good data quality at Time 1. Therefore, we followed the guidelines proposed by Buchanan and Scofield and used multiple criteria (i.e., appropriate response time, response patterns, and failure of the first attention-check) as indicators for good data quality6. People who failed to fulfill those criteria were excluded from the final sample and were not invited to the subsequent surveys. However, as those criteria were not preregistered, we checked whether the correlations between all study-relevant variables are similar with and without those additional exclusions. The correlations presented in Table S2 show that the correlations between the two nested samples are highly similar. Accordingly, excluding those additional participants based on non-preregistered criteria did not change our results significantly. Analysis comparing the results beyond Time 1 is not an option because participants failing the quality checks at Time 1 were not invited for further data collection, and the unpreregistered quality checks were only applied at Time 1.
Finally, when it comes to the assessment of our constructs, we stuck to the preregistration. 
Table S2
Correlations between variables based on the sample with (N = 5104) and without participants (N = 4939) excluded based on non-preregistered criteria at Time 1
	
	1
	2
	3
	4
	5

	1 Procedural justice
	 
	-.39***
	-.39***
	-.13***
	.04*

	2 Conspiracy mentality
	-.36***
	
	.70***
	.21***
	.02

	3 COVID-19 conspiracy beliefs
	-.36***
	.69***
	
	.21***
	-.13***

	4 Economic threat
	-.11***
	.21***
	.22***
	
	.44***

	5 Health threat 
	.05***
	.02
	-.12***
	.45***
	 

	Note. The values above the diagonal show the correlations based on the sample, including people not in the final data set due to the non-registered criteria. The values below the diagonal show the correlations based on the final sample (i.e., aligning with the correlations reported in the main manuscript).  
*p < .05, **p < .01, ***p < .001
















[bookmark: _Toc199170618]Scales
[bookmark: _Toc199170619]Procedural justice
1. All sides are currently taken into account in political decisions affecting coronavirus policy.
2. Political decisions concerning coronavirus policy are carefully weighed up.
3. Political decisions concerning coronavirus policy take sufficient account of the interests of different groups.
4. Political decision-makers make decisions concerning coronavirus policy without bias.
[bookmark: _Toc199170620]Conspiracy mentality
1. I think that many very important things happen in the world, which the public is never informed about.
2. I think that politicians usually do not tell us the true motives for their decisions.
3. I think that government agencies closely monitor all citizens.
4. I think that events which superficially seem to lack a connection are often the result of secret activities.
5. I think that there are secret organizations that greatly influence political decisions.
[bookmark: _Toc199170621]COVID-19 conspiracy beliefs
1. Coronavirus (COVID-19) news outlets are exaggerating the numbers and the danger of COVID-19. 
2. Powerful people are using COVID-19 in order to crash the economy. 
3. The panic about COVID-19 is partly caused by people trying to hurt the political system. 
4. It is important to think about the economy rather than to panic about a virus that is not so dangerous after all. 
5. COVID-19 is just one way of the government to restrict the power of the small people.
[bookmark: _Toc199170622]Economic threat
The impact of the COVID-19 pandemic on my income and my work is...
1. Light – heavy  
2. Harmless – detrimental  
3. Uncritical – threatening 
The impact of the COVID-19 pandemic on my income and my work makes me...
4. Anxious – not anxious  
5. Calm – frightened  
6. Worried – calm 
I see the COVID-19 pandemic having a negative impact on my income and my work as...
7. Unlikely – likely  
8. Impossible – possible  
9. Unrealistic – realistic 
[bookmark: _Toc199170623]Health threat
The impact of the COVID-19 pandemic on my health is...
1. Light – heavy  
2. Harmless – detrimental  
3. Uncritical – threatening 
The impact of the COVID-19 pandemic on my health makes me...
4. Anxious – not anxious  
5. Calm – frightened  
6. Worried – calm 
I see the COVID-19 pandemic having a negative impact on my health as...
7. Unlikely – likely  
8. Impossible – possible  
9. Unrealistic – realistic 


[bookmark: _Toc199170624]Exclusion Process (Time 2 – Time 5)
Table S3 depicts an overview of the exclusion process from Time 2 to Time 5. 
Table S3
Reasons for exclusions at Time 2 – Time 5
	
	Time 2
	Time 3
	Time 4
	Time 5

	
	n
	n
	n
	n

	started the questionnaire
	3734
	3569
	3237
	3092

	did not finish the questionnaire
	351
	172
	252
	190

	no consent
	34
	43
	79
	35

	failed two attention checks
	86
	57
	105
	51

	no truthful response
	20
	15
	32
	11

	participated multiple times
	5
	5
	85
	7

	not fluent in German
	3
	3
	3
	1

	no data use for research
	30
	15
	452
	292

	Accidental invitations* 
	327
	-
	529
	-

	Final sample
	3019
	3259
	2235
	2783


Note. *invitations that the panel provider accidentally sent out. 
















[bookmark: _Toc199170625]Additional measures
· Perceived control regarding the COVID-19 pandemic 
· Attitudes towards compulsory vaccination (only Time 1 – Time 3)
· Subjective norms about vaccination (only Time 1 – Time 3)
· In-group homogeneity regarding COVID-19 
· Perceived subjective norms regarding conspiracy beliefs about the COVID-19 pandemic and the war in Ukraine (of family and friends)
· Symbolic threat perception regarding the COVID-19 pandemic and the war in Ukraine with the government as an outgroup
· National identification 
· Self-esteem 
· Socio-political control
· Fear related to the COVID-19 pandemic and war in Ukraine
· Choice of news media (collecting news on the COVID-19 pandemic or war in Ukraine)
· Comfort through podcasts
· Conspiracy beliefs about the war in Ukraine 
· Psychological and physical symptoms 
· Perceived personal financial and social situation
· Societal conflicts due to the COVID-19 pandemic (Time 2 – Time 5)
· Perception of others about societal conflict due to the COVID-19 pandemic (Time 4 – Time 5)
· General in-group homogeneity (Time 4 – Time 5)
· Emotions (Time 5)
· Vaccination regret (Time 5)
[bookmark: _Toc199170626]Dropout analysis
Table S4 depicts the results of the dropout analysis. In particular, we compared participants who participated at Time 1 but not at Time 5 with those who participated at the first and last measurement points. 
Table S4
Mean-comparison results of dropout analysis comparing participants who participated at Time 1 and 5 to those who participated at Time 1 but not Time 5
	
	Time 1 and not Time 5
(n = 2156)
	Time 1 and Time 5 
(n = 2783)
	d

	
	M
	SD
	M
	SD
	

	Procedural justice
	3.14
	1.43
	3.44
	1.53
	-.20

	Conspiracy mentality
	4.28
	1.51
	4.00
	1.56
	.18

	COVID-19 conspiracy beliefs
	3.55
	1.70
	3.19
	1.67
	.21

	Economic threat
	3.18
	1.48
	3.08
	1.57
	.06

	Health threat
	3.56
	1.64
	3.56
	1.42
	.04


Note. M = mean value, SD = standard deviation, d = Cohen’s d



[bookmark: _Toc199170627]Descriptive statistics and correlations
Table S5 depicts the descriptives and correlations of all study-relevant variables. 
Table S5
Descriptive statistics and correlations between all variables (NTime1 = 4,939)

	
	M
	SD 
	1
	2
	3
	4
	5
	6
	7
	8

	1 Procedural justice (Time 1)
	3.31
	1.49
	 
	 
	 
	 
	 
	 
	 
	 

	2 Procedural justice (Time 2)
	3.31
	1.49
	.70***
	
	
	
	
	
	
	

	3 Procedural justice (Time 3)
	3.50
	1.54
	.68***
	.68***
	
	
	
	
	
	

	4 Procedural justice (Time 4)
	3.59
	1.62
	.62***
	.63***
	.70***
	
	
	
	
	

	5 Procedural justice (Time 5)
	3.54
	1.67
	.61***
	.61***
	.65***
	.69***
	
	
	
	

	6 Conspiracy mentality
	4.12
	1.55
	-.39***
	-.39***
	-.40***
	-.43***
	-.42***
	
	
	

	7 COVID-19 conspiracy beliefs
	3.34
	1.70
	-.39***
	-.38***
	-.40***
	-.40***
	-.39***
	.70***
	
	

	8 Economic threat 
	3.12
	1.56
	-.13***
	-.09***
	-.13***
	-.15***
	-.13***
	.21***
	.21***
	

	9 Health threat 
	3.59
	1.45
	.04*
	.08***
	.03
	.02
	.03
	.02
	-.13***
	.44***


Note. M = mean value, SD = standard deviation.
*p < .05, **p < .01, ***p < .001


[bookmark: _Toc199170628]The relationship between procedural justice, trust in government, and populism 
Research on the predictors of conspiracy beliefs flourished in the last couple of years, and results show that a variety of political constructs, such as trust in the government, serve as predictors of conspiracy beliefs7. Furthermore, given the rise of populist leaders in established democracies and their frequent use of conspiracy narratives8, populism, defined as “a type of politics that claims to represent the opinions and wishes of ordinary people”9 seems meaningful to consider when studying conspiracy beliefs and procedural justice10. In the following, we elaborate on the relationship, (potential) similarities and differences between procedural justice, trust in the government, and populism as these constructs seem closely related. 
Procedural justice is one way through which authorities and institutions can legitimize their decisions and win the public's trust11,12. For instance, citizens who perceive that the police engage in procedural fairness report higher trust in the police. Accordingly, trust in authorities or institutions (or government for that matter) is a result of procedural justice, and by applying the principles of procedural justice, such as consistency and bias suppression, to a process13, citizens’ trust in the respective institution can be secured. 
In our opinion, the relationship between procedural justice and populism is more complex. Populism comprises three dimensions (1) anti-elitism, (2) people-centeredness, and (3) Manicheanism. The usual populist narrative, which fuels conspiracy beliefs, contains the division between the (evil) elite, which pursues an egoistic agenda, and the (good) people, who must stand up for their rights. By spreading this narrative, the populist leader implies low procedural justice 14. Accordingly, lower perceptions of procedural justice might draw people towards populist narratives, but might also result from sympathizing with a populist leader. However, what happens when the populist leader is in power and, thus, can change the alleged corrupt system and implement fair procedures? In this case, sympathizing with a populist leader might lead to higher levels of procedural justice. From our point of view, it seems to be meaningful to study the relationship between populism and procedural justice in more detail – especially given the fact that populist leaders are on the rise. Yet, we are unaware of empirical evidence supporting both potential causal directions.
Finally, whereas trust in the government and populism play pivotal roles in the political realm, procedural justice can be applied to a variety of contexts and domains, for instance, the legal and organizational contexts15–17. 
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