S3 Table: CFA Measurement model for 3 factor model
	
	
	Estimate
	SE

	Factor 1:
	Earthquakes 
	0·923
	0·172

	
	Volcanos
	0·245
	0·133

	Factor 2:
	Floods 
	0·860
	0·065

	
	Landslide
	0·575
	0·088

	
	Storms 
	0·715
	0·071

	Factor 3:
	Wildfire 
	0·433
	0·132

	
	Droughts 
	0·592
	0·155

	
	Extreme temperatures 
	0·228
	0·145



As shown, extreme temperatures had a loading of less than 0·4 (0·228) and was not statistically significant (p=0·114). However, we decided to keep it in factor 3 since it resulted in: 1) a slightly better model fit (with extreme temp SRMR=0·058 and without extreme temp SRMR=0·072), 2) factor 3 had three instead of only two indicators, which would have resulted in an over-identified model, and 3) it did not fit conceptually with any of the other two climate shock factors. 


