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[bookmark: _Toc133492180][bookmark: _Toc133508519]This initiative constitutes a vital component of a comprehensive longitudinal investigation exploring the psychological ramifications of COVID-19 on the Canadian populace. Entitled "COVID-19 Canada: the end of the world as we know it?", this project was executed through collaborative efforts involving researchers from diverse disciplines. The overarching aim of this endeavor is to gain profound insights into the multifaceted impacts of the COVID-19 pandemic on the Canadian population, focusing on three pivotal themes: compliance with preventive measures, social cohesion, and overall well-being. Our methodology involved an extensive inquiry into participants' perspectives, encompassing over a hundred variables spanning a spectrum of emotions, behaviors, attitudes, and cognitions related to the ongoing pandemic.
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	Time point
	Survey dates
	Sample Size
(N)
	Intervals between time points
	Number of weeks elapsed since launch of survey
	Attrition rate

	1
	April 6th – May 6th 2020
	3617
	2 weeks
	0
	0%

	2
	April 21st – May 13th 2020
	2282
	2 weeks
	2
	36,91%

	3
	May 4th – May 25th 2020
	2369
	2 weeks
	4
	34,50%

	4
	May 18th – June 10th 2020
	2296
	2 weeks
	6
	36,52%

	5
	June 1st – June 23rd 2020
	2154
	2 weeks
	8
	40,45%

	6
	June 15th – July 13th 2020
	2116
	2 weeks
	10
	41,50%

	7
	July 13th – August 8th 2020
	2072
	4 weeks
	14
	42,71%

	8
	August 17th – September 13th2020
	1871
	5 weeks
	19
	48,27%

	9
	September 21st – October 19th 2020
	1821
	5 weeks
	24
	49,65%

	10
	November 26th –December 29th 2020
	1883
	9 weeks
	33
	47,94%

	11
	April 13th – May 31st 2021
	2002
	20 weeks
	53
	44,65%

	12
	Mars 2nd – April 19th 2022
	1672
	46 weeks
	99
	53,77%



Table 1 illustrates various elements of the survey: the number of time points, the timeline of the survey, and the sample size. 


[bookmark: _Toc155923672][bookmark: _Toc155923924][bookmark: _Toc163219199]Table 2. Descriptive statistics of the measurement times used for the study
	Measurement Time
	Survey dates
	Sample Size
(N)
	Intervals between time points
	Number of weeks elapsed since launch of survey

	Mandatory measure period

	1
	April 6th – May 6th 2020
	1984
	2 weeks
	0

	2
	April 21st – May 13th 2020
	1984
	2 weeks
	2

	3
	May 4th – May 25th 2020
	1984
	2 weeks
	4

	Lifting measures period

	4
	May 18th – June 10th 2020
	1984
	2 weeks
	6

	5
	June 1st – June 23rd 2020
	1984
	2 weeks
	8

	6
	June 15th – July 13th 2020
	1984
	2 weeks
	10



Table 2 presents the coding scheme of the measurement times of this article. 
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Table 3. Detailed description of the items used as dependent variables
	Questions from the survey
	Scale
	Dates of entry in the survey

	Currently, how often do you do the following?
	
	

	Maintain a distance of at least two meters (about two arm's lengths) from others when I am not at home
	1-10 (Never to Always)
	April 6th – July 13th 2020

	Stay home as much as I can
	1-10 (Never to Always)
	April 6th – July 13th 2020



Participants were questioned on their level of compliance with preventive measures by reporting how often they would follow the public health recommendations. 
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	Factors
	Questions from the survey
	Scale
	Measurement time

	Health literacy
	We would like to assess what Canadians know about COVID-19. Mark whether the following statements are true or false.
	
	

	
	COVID-19 is a hoax.
	True/False
	1

	
	I know what “maintaining a social distance” means.
	True/False
	1

	
	Avoiding gatherings with large numbers of people helps prevent the spread of COVID-19.
	True/False
	1

	
	Only the elderly can be seriously affected by COVID-19.
	True/False
	1

	
	Healthy people should wear facemasks in public to avoid infection.
	True/False
	1

	
	Staying home if you feel sick is important to prevent the spread of COVID-19.
	True/False
	1

	
	COVID-19 is no more dangerous than the seasonal flu.
	True/False
	1

	Perception of provincial social norms
	Using the scale from 1 to 10 below, indicate your level of agreement with each of the statements.
	
	

	
	Very few [Your province citizens] support the governmental measures.
	1-10 (Totally disagree and totally agree)
	1

	
	In general, [Your province citizens] are complying with the governmental measures.
	1-10 (Totally disagree and totally agree)
	1

	
	Most [Your province citizens] agree with the governmental measures.
	1-10 (Totally disagree and totally agree)
	1

	Perception of federal social norms
	Using the scale from 1 to 10 below, indicate your level of agreement with each of the statements.
	
	

	
	Most Canadians are following governments’ measures recommendations concerning COVID-19. 
	1-10 (Totally disagree and totally agree)
	1

	
	Most Canadians believe the government measures to fight COVID-19 are appropriate.
	1-10 (Totally disagree and totally agree)
	1

	Perceived self-efficacy
	Using the scale from 1 to 10 below, indicate your level of agreement with each of the statements.
	
	

	
	I do not know what is the best strategy to fight COVID-19.
	1-10 (Totally disagree and totally agree)
	1

	Trust
	How much do you trust each of the following actors to address the COVID-19 crisis?
	
	

	
	Canadian hospitals and health services
	1-10 (Totally distrust and totally trust)
	1

	
	Prime Minister Justin Trudeau
	1-10 (Totally distrust and totally trust)
	1

	
	Premier Minister [Name] [Pipe in the name of the Prime Minister]
	1-10 (Totally distrust and totally trust)
	1

	
	Scientists
	1-10 (Totally distrust and totally trust)
	1





[bookmark: _Toc155923675][bookmark: _Toc155923927][bookmark: _Toc163219202]Table 5. Correlations between items of perception of provincial and federal social norms 
	Items
	rb1axq1_10_2
	b1axq1_11_2
	b1axq1_12_2
	b1xq1_12_1

	b1axq1_11_2
	0.361
	 
	 
	 

	b1axq1_12_2
	 0.465
	0.625
	 
	 

	b1xq1_12_1
	0.222
	0.443
	0.390
	 

	b1xq1_13_1
	0.271
	0.364
	0.443
	0.608



Table 5 presents a correlations table between items of perception of social norms variables. The correlations seem to suggest that there might a multicollinearity issue (r < 0.5) between items b1axq1_12_2 and b1axq1_11_2 and between items b1xq1_12_1 and b1xq1_13_1. Also, we should pay attention to the correlation between the items rb1axq1_10_2 and b1axq1_12_2, since they are also close to the threshold of 0.5 for multicollinearity. 
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	 Items
	Tolerance
	VIF

	Very few [Your province citizens] support the governmental measures 
	0.772
	1.29

	In general, [Your province citizens] are complying with the governmental measures
	0.507
	1.97

	Most [Your province citizens] agree with the governmental measures
	0.557
	1.79

	Most Canadians believe the government measures to fight COVID-19 are appropriate
	0.583
	1.71

	Most Canadians are following governments’ measures recommendations concerning COVID-19 
	0.579
	1.73



Variance inflation factor (VIF) indices lower than 4 are not considered problematic for multicollinearity. Table 6 reports that all VIF indices are below the predetermined threshold. 
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	Items
	Eigenvalue
	Condition Index
	rb1axq1_10_2
	b1axq1_11_2
	b1xq1_12_2
	b1xq1_12_1
	b1xq1_13_1

	Very few [Your province citizens] support the governmental measures 
	0.054
	10.44
	0.548
	0.0002
	0.011
	0.146
	0.080

	In general, [Your province citizens] are complying with the governmental measures
	0.034
	13.08
	0.310
	0.305
	0.161
	0.047
	0.108

	Most [Your province citizens] agree with the governmental measures
	0.024
	15.49
	0.050
	0.00002
	0.095
	0.072
	0.043

	Most Canadians believe the government measures to fight COVID-19 are appropriate
	0.022
	16.30
	0.070
	0.124
	0.214
	0.48
	0.423

	Most Canadians are following governments’ measures recommendations concerning COVID-19 
	0.022
	19.41
	0.020
	0.570
	0.519
	0.24
	0.345



Table 7 reports the condition index values of the items of social norms. According to Liao, D., & Valliant, R. (2012), a condition index between 10 and 30 might indicate multicollinearity and should be further investigated with variance decomposition proportions. If the variance is higher than 0.3, it confirms the presence of multicollinearity with the items. For example, the item “In general, [Your province citizens] are complying with the governmental measures” has a condition index of 13.08, which requires further investigation. Our results suggest that this chosen item is too strongly correlated with the item “Very few [Your province citizens] support the governmental measures”, positing that one of the items be removed from our study. A similar conclusion was obtained for perception of federal social norms. 
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	Items
	Canadian Hospital and health services
	Prime Minister
	Provincial Minister

	Canadian Hospital and health services
	
	
	

	Prime Minister
	0.432
	
	

	Provincial Minister
	0.312
	0.270
	

	Scientists
	0.624
	0.458
	0.326



Table 8 presents a correlations table between items of trust in government and in science. The correlations seem to suggest that there might a multicollinearity issue (r < 0.5) between items Canadian Hospital and health services and Scientists and between items Prime Minister and Scientists.
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	 Items
	Tolerance
	VIF

	Canadian Hospital and health services
	0.577
	1.73

	Prime Minister
	0.728
	1.40

	Provincial Minister
	0.793
	1.26

	Scientists
	0.574
	1.74



Variance inflation factor (VIF) indices lower than 4 are not considered problematic for multicollinearity. Table 6 reports that all VIF indices are below the predetermined threshold. 
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	Items
	Eigenvalue
	Condition Index
	Canadian Hospital and health services
	Prime Minister
	Provincial Minister
	Scientists

	Canadian Hospital and health services
	0.083
	7.64
	0.008
	0.879
	0.089
	0.002

	Prime Minister
	0.054
	9.40
	0.021
	0.022
	0.871
	0.041

	Provincial Minister
	0.019
	15.72
	0.514
	0.047
	0.009
	0.040

	Scientists
	0.014
	18.50
	0.456
	0.048
	0.027
	0.916



Table 7 reports the condition index values of the items of social norms. According to Liao, D., & Valliant, R. (2012), a condition index between 10 and 30 might indicate multicollinearity and should be further investigated with variance decomposition proportions. If the variance is higher than 0.3, it confirms the presence of multicollinearity with the items. For example, the item “Provincial Minister” has a condition index of 15.72, which requires further investigation. Our results suggest that this chosen item is too strongly correlated with the item “Canadian Hospital and health services”, positing that one of the items be removed from our study. 
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	Factors
	Questions from the survey
	Scale
	Measurement time

	Health literacy
	We would like to assess what Canadians know about COVID-19. Mark whether the following statements are true or false.
	
	

	
	COVID-19 is a hoax.
	True/False
	1

	
	I know what “maintaining a social distance” means.
	True/False
	1

	
	Avoiding gatherings with large numbers of people helps prevent the spread of COVID-19.
	True/False
	1

	
	Only the elderly can be seriously affected by COVID-19.
	True/False
	1

	
	Healthy people should wear facemasks in public to avoid infection.
	True/False
	1

	
	Staying home if you feel sick is important to prevent the spread of COVID-19.
	True/False
	1

	
	COVID-19 is no more dangerous than the seasonal flu.
	True/False
	1

	Perception of provincial social norms
	Using the scale from 1 to 10 below, indicate your level of agreement with each of the statements.
	
	

	
	In general, [Your province citizens] are complying with the governmental measures.
	1-10 (Totally disagree and totally agree)
	1

	Perception of federal social norms
	Using the scale from 1 to 10 below, indicate your level of agreement with each of the statements.
	
	

	
	Most Canadians are following governments’ measures recommendations concerning COVID-19. 
	1-10 (Totally disagree and totally agree)
	1

	Perceived self-efficacy
	Using the scale from 1 to 10 below, indicate your level of agreement with each of the statements.
	
	

	
	I do not know what is the best strategy to fight COVID-19.
	1-10 (Totally disagree and totally agree)
	1

	Trust in government
	How much do you trust each of the following actors to address the COVID-19 crisis?
	
	

	
	Premier Minister [Name] [Pipe in the name of the Prime Minister]
	1-10 (Totally distrust and totally trust)
	1

	Trust in science
	How much do you trust each of the following actors to address the COVID-19 crisis?
	1-10 (Totally distrust and totally trust)
	1

	
	Canadian Hospital and health services
	1-10 (Totally distrust and totally trust)
	1

	Clarity
	Using the scale from 1 to 10 below, indicate your level of agreement with each of the statements.
	
	

	
	In general, I have a clear understanding of the various measures established by my provincial public health agency.
	1-10 (Totally disagree and totally agree)
	1

	Coherence
	Using the scale from 1 to 10 below, indicate your level of agreement with each of the statements.
	
	

	
	I am confused about the different recommendations coming from the federal and provincial governments and public health agencies. 
	1-10 (Totally disagree and totally agree)
	1

	
	The measures established by Canadian and provincial public health agencies are similar.
	1-10 (Totally disagree and totally agree)
	1
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	Factors
	First quartile (lower or equal)
	% (n)

	Health literacy
	 0.8
	 

	High
	
	70.36 (1396)

	Low
	
	29.64 (588)

	Perception of provincial social norms
	7
	

	High
	
	51.61 (1024)

	Low
	
	32.61 (647)

	Perception of federal social norms
	6
	

	High
	
	71.22 (1413)

	Low
	
	571 (28.78)

	Perceived self-efficacy
	5
	

	High
	
	60.64 (1203)

	Low
	
	31.25 (620)

	Trust in government
	6
	

	High
	
	71.32 (1415)

	Low
	
	28.68 (569)

	Trust in science
	8
	

	High
	
	56.00 (1111)

	Low
	
	44.00 (873)

	Clarity
	8
	

	High
	
	1181 (59.53)

	Low
	
	803 (40.47)

	Coherence
	6.5
	

	High
	
	30.04 (1388)

	Low
	
	69.96 (596)
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	Factors
	% (n)

	Gender
	 

	Male
	50.96 (1011)

	Female
	49.04 (973)

	Age
	

	65 and over
	73.89 (1466)

	Between 18 and 64
	26.11 (518)

	Level of education
	

	University level
	52.87 (1049)

	Non-University level
	47.13 (935)





[bookmark: _Toc133492201][bookmark: _Toc155923684][bookmark: _Toc155923936][bookmark: _Toc163219211]Table 14. Bayesian information criterion for selection of a trajectory model for social distancing during the mandatory measures period
	Model
	K
	Order
	BIC

	1
	1
	1
	-8119.41*

	2
	2
	1,1
	-7625.68*

	3
	3
	1,1,1
	-7505.66*

	4
	3
	0,1,1
	-7501.67*

	5
	3
	0,1,0
	-7510.15


Table 14 shows the various attempts at obtaining the best model for social distancing measure during the mandatory measures period. Only models with an * were retained for comparison, as the parameters’ estimates were significant (p < 0.05). The models were compared according to the Bayesian information criterion (BIC): indeed, the solution with the lowest absolute value of BIC was selected. In this case, we selected the model with 3 trajectories (0,1,1). 
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	Model
	K
	Order
	BIC

	1
	1
	1
	-9323.48*

	2
	2
	1,1
	-8738.45*

	3
	3
	1,1,1
	-8412.58

	4
	3
	1,1,0
	-8414.28*

	5
	3
	0,1,0
	-8426.06


Table 15 shows the various attempts at obtaining the best model for social distancing measure during the lifting measures period. Only models with an * were retained for comparison, as the parameters’ estimates were significant (p < 0.05). The models were compared according to the Bayesian information criterion (BIC): indeed, the solution with the lowest absolute value of BIC was selected. In this case, we selected the model with 3 trajectories (1,1,0). 
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	Model
	K
	Order
	BIC

	1
	1
	1
	-8114.43*

	2
	2
	1,1
	-7742.22*

	3
	3
	1,1,1
	-7584.12

	4
	3
	1,1,0
	-7597.97*

	5
	3
	0,1,0
	-7594.57*


Table 16 shows the various attempts at obtaining the best model for staying at home measure during the mandatory measures period. Only models with an * were retained for comparison, as the parameters’ estimates were significant (p < 0.05). The models were compared according to the Bayesian information criterion (BIC): indeed, the solution with the lowest absolute value of BIC was selected. In this case, we selected the model with 3 trajectories (0,1,0). 
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	Model
	K
	Order
	BIC

	1
	1
	1
	-9810.18*

	2
	2
	1,1
	-9405.57*

	3
	3
	1,1,1
	-9184.62*

	4
	3
	1,1,0
	-9182.35*

	5
	3
	0,1,0
	-9189.48*


Table 17 shows the various attempts at obtaining the best model for staying at home measure during the lifting measures period. Only models with an * were retained for comparison, as the parameters’ estimates were significant (p < 0.05). The models were compared according to the Bayesian information criterion (BIC): indeed, the solution with the lowest absolute value of BIC was selected. In this case, we selected the model with 3 trajectories (1,1,0). 


