The relevant items from questionnaires completed as part of the KARE trial were examined for latent factors using Principal Axis Factoring. Exploratory Factor Analysis (EFA) was considered to be appropriate after checking the following assumptions: 1) the data comprised of multiple variables measured at the continuous level, 2) the linearity of the relationships between variables were checked using scatterplots, 3) the Kaiser-Meyer-Olkin measure of sampling adequacy value of 0.713 indicated that the sampling was adequate (greater than the recommended value of 0.6), 4) the Barlett’s test of sphericity was significant (X2(2016)=5094.84, p<0.001) suggesting that there are adequate correlations between the variables and therefore the data is suitable for data reduction, 5) there were no significant outliers beyond 3 standard deviations from the mean. Assumptions 2-5 were checked using SPSS. Given the assumptions were met, factor analysis was deemed to be suitable with 61 items.
We selected EFA as we aimed to identify the number of latent factors and the underlying factor structure of a set variables across several questionnaires. Items from the questionnaires above that appeared at face value to be related to factors of interest (anxiety, rumination, and anhedonia) were entered into Unrotated EFA (using principal axis factoring). As the questionnaires were administered at multiple timepoints throughout the trial, we inputted the baseline measurements prior to any treatment as part of the trial. From the initial list of items entered into the EFA, items with low communality scores (<0.2) were removed. Unrotated EFA was ran again with the remaining 61 items, with eigenvalues > 1 set as criteria for factor extraction. This yielded an unreasonably high number of factors, therefore did not result in a considerable reduction of the data nor a useful factor structure. Instead, the scree plot of eigenvalues of factors was examined to determine the number of factors to be extracted for rotation and interpretation (See Figure 1). Due to the slope of the scree plot levelling off at factor 4, we decided to extract 3 or 4 factors. Forced factor extraction was run with three and four factors respectively. The three-factor structure was preferred as it resulted in a clean factor structure (at least three items with high loadings >0.6, low cross loading and few freestanding items) and the difficulty in interpreting the fourth factor. In cases where an item loaded significantly onto more than one factor, we included it in the factor with the highest loading. As there were items from different scales, we standardised the items by dividing each item score by the highest score available on the item based on Ballard et al., 2018. For example, a score of 1 on the STAI questionnaire which ranges from 1 to 4 was transformed to 0.25. To calculate the total factor score, the transformed item scores for the items contributing to the factor were added up

Fig1. Scree Plot of Eigenvalues against factor numbers. The scree plot was used to determine how many factors to extract for rotation & interpretation.
Following forced extraction of three factors, Oblimin rotation was used to improve the interpretability of the factor structure as the factors were expected to have at least weak-to-moderate correlations with each other (>0.3). As not all the correlations between factors were <0.3, Oblimin rotation was deemed to be the appropriate rotation rather than Varimax rotation. The three factors in the final solution explained respectively 27.98%, 5.88% and 4.96% of the total variance and 38.82% of cumulative variance in the items included in the EFA (Table 1). Table 2 shows the factor loadings for each factor and communalities of each item for the three-factor solution following Oblimin rotation. Coefficients <0.4 were suppressed. The factors had weak-to-moderate correlations with each other (See Table 3).




	Table 1: Total Variance Explained 

	
	Initial Eigenvalues
	Extraction Sums of Squared Loadings
	Rotation Sums of Squared Loadings 

	
	
	
	

	Factor
	Total
	% of Variance
	Cumulative %
	Total
	% of Variance
	Cumulative %
	Total

	1
	18.47
	28.87
	28.87
	17.9
	27.98
	27.98
	11.37

	2
	4.33
	6.77
	35.63
	3.76
	5.88
	33.86
	11.6

	3
	3.78
	5.9
	41.54
	3.18
	4.96
	38.82
	10.847




	Table 2: Rotated Pattern Matrix- Factor loadings and communalities:	Comment by Morgan, Celia: For actual thesis can you get on one page?


	Source 
	Item
	Factor
	Communalities

	
	
	1
	2
	3
	

	STAI
	I feel frightened 
	0.797
	
	
	0.596

	STAI
	I am worried
	0.768
	
	
	0.762

	STAI
	I feel nervous 
	0.678
	
	
	0.526

	STAI
	I feel tense 
	0.622
	
	
	0.482

	STAI
	I feel confused 
	0.617
	
	
	0.389

	STAI
	I feel jittery 
	0.615
	
	
	0.437

	STAI
	I feel strained 
	0.560
	
	
	0.404

	STAI
	I feel upset 
	0.511
	
	
	0.244

	STAI
	I feel uneasy 
	0.493
	
	
	0.585

	STAI
	I am presently worrying over possible misfortunes 
	0.471
	
	
	0.316

	POMS 
	I feel restless 
	0.468
	
	
	0.390

	BDI
	Guilty Feelings 
	
	0.775
	
	0.591

	BDI 
	Self-criticism
	
	0.716
	
	0.541

	POMS
	I feel guilty 
	
	0.667
	
	0.455

	POMS 
	I feel sorry for things done 
	
	0.607
	
	0.346

	PSI
	You feel that you need to be punished in some way 
	
	0.598
	
	0.417

	BDI
	Self-dislike 
	
	0.551
	
	0.477

	BDI
	Past failure 
	
	0.543
	
	0.382

	BDI 
	[bookmark: _Hlk74561664]Punishment feelings 
	
	0.534
	
	0.335

	BPRS 
	Anxiety  
	
	0.530
	
	0.345

	POMS
	I feel terrified **
	0.482
	0.494
	
	0.527

	POMS
	I feel panicky 
	
	0.493
	
	0.420

	POMS
	I feel anxious **
	0.455
	0.490
	
	0.581

	POMS 
	I feel on edge 
	
	0.484
	
	0.450

	POMS
	I feel bewildered **
	0.427
	0.447
	
	0.441

	BDI
	Worthlessness 
	
	0.403
	
	0.349

	PSI
	You find activities less enjoyable than usual 
	
	
	0.625
	0.454

	BDI
	Loss of Interest 
	
	
	0.601
	0.347

	PSI
	You find it more difficult than usual to start doing things 
	
	
	0.589
	0.493

	HAMD 
	Work & Activities 
	
	
	0.562
	0.281

	BDI
	Loss of pleasure 
	
	
	0.557
	0.483

	BDI
	Tiredness or Fatigue 
	
	
	0.546
	0.369

	BDI 
	Loss of energy 
	
	
	0.541
	0.354

	STAI
	I feel pleasant *
	
	
	0.541
	0.510

	PSI
	You feel rather indifferent about things 
	
	
	0.523
	0.327

	STAI
	I feel satisfied *
	
	
	0.489
	0.518

	BDI
	Loss of interest in sex 
	
	
	0.460
	0.187

	STAI
	I feel content *
	
	
	0.452
	0.511

	STAI
	I feel at ease *
	
	
	0.413
	0.529


Note: STAI: State-Trait Anxiety; POMS: Profile of Mood States, PSI: Psychotomimetic States Inventory BDI: Beck Depression Inventory, BPRS: Brief Psychiatric Rating Scale, HAMD: Hamilton Depression Rating Scale. Items were selected into Factors when factor loading was greater than 0.40. Where an item had a loading of >0.40 for more than one factor, it was included into the Factor with the strongest loading. ** These items had loading of >0.4 for both the Anxiety and RNT factor, as the loadings were stronger for the latter, they were included in the RNT factor. 
*The following items on the STAI were reverse coded therefore higher scores indicate higher anxiety: I feel satisfied, I feel content, I am relaxed, I feel self-confident, I feel at ease, I feel pleasant, I feel steady, I feel calm, I feel secure.
Following items did not load highly (0.4>) onto any factors and were excluded from factors: I feel comfortable a, I feel Indecisive a, I feel calm a, I feel steady a, I feel self-confident a, I am relaxed a, I feel weary b, I feel bushed b, I feel listless b, I feel shaky b, I feel grouchy b, I feel peeved b, I feel hopeless b, I feel helpless b, I feel sluggish b, I feel unable to concentrate b, I feel nervous b, I feel uncertain about things, Agitation d, Sleeping Scored, Crying d, Guilt e, Feelings of guilt f
Extraction Method: Exploratory Factor Analysis. Rotation Method: Oblimin with Kaiser Normalisation 
Factor Loadings <0.4 are suppressed.
	Table 3: Correlations between Factors 

	Factor 
	1
	2
	3

	1
	1.000
	0.298
	0.279

	2
	0.298
	1.000
	0.357

	3
	0.279
	0.357
	1.000
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