SUPPLEMENTARY MATERIAL

Table S1. Interpretation of the effects of variables in each model.
	Model
	Explanatory variables
	Interpretation

	I
	Distal factors
	- Overall effects of distal factors (e. g. density per room) without adjusting for possible mediators (i. e. intermediate and proximal factors)

	I + II
	Distal and intermediate factors
	- Effects of intermediate factors (e. g. hypertension during pregnancy) adjusted for possible confounders (i. e. distal factors), and not adjusted for possible mediators (i. e. proximal factors).

- Effects of distal factors not mediated by intermediate factors.

	I + II + III
	Distal, intermediate, and proximal factors
	- Effects of proximal factors (e. g. fetal growth restriction) adjusted for possible confounders (i. e. distal and intermediate factors).

- Effects of intermediate factors not mediated by proximal factors.

- Effects of distal factors not mediated by intermediate factors nor by proximal factors.


Source: Created by the authors.





















Table S2. Results of the Variance Inflation Factor (VIF).

	Variables
	Model I
	Model II
	Model III

	Air pollution (PM 2.5 μg/m³)
	1.0057
	1.0193
	1.0328

	Mother's years of schooling
	1.0268
	1.0477
	1.0566

	Marital status
	1.0166
	1.0819
	1.0965

	Race/ethnicity
	1.0051
	1.0190
	1.0263

	Worked during gestation
	1.0492
	1.0603
	1.0688

	Household income per capita
	1.0720
	1.1045
	1.1135

	Density per room
	1.0098
	1.0193
	1.0219

	Mother's age
	–
	1.0649
	1.0752

	Previous adverse perinatal outcome
	–
	1.0574
	1.0654

	Pregestational obesity
	–
	1.0377
	1.0439

	Smoking during pregnancy
	–
	1.0552
	1.0643

	Alcohol and/or drugs during pregnancy
	–
	1.0282
	1.0353

	Negative maternal and/or family
reaction to pregnancy
	–
	1.0499
	1.0503

	Antenatal care access
	–
	1.1894
	1.2109

	Infecction during pregnancy
	–
	1.0254
	1.0326

	Hyperglycemia
	–
	1.0448
	1.0600

	Hypertension
	–
	1.0736
	1.0880

	Mother informed of high-risk pregnancy
	–
	1.3141
	1.3803

	Hospitalization during pregnancy
	–
	1.0507
	1.0566

	Placental lesion
	–
	–
	1.0316

	Fetal growth restriction
	–
	–
	1.0405

	Congenital malformation
	–
	–
	1.1004

	Fetal sex
	–
	–
	1.0301




