S4 Table: 2-factor structural model considered, standardised coefficient, standard error (SE), coefficient/SE, p value, and fit statistics
	Parameter effects
	Standardised coefficients
	SE
	Z
	P>|z|

	Climate shock 1--IPV
	0·238
	0·07
	2·40
	0·016

	Climate shock 2--IPV
	0·06
	0·09
	0·69
	0·488

	log (GDP)
	-0·531
	0·07
	-7·94
	0·000

	Fit statistics
	
	
	
	

	RMSEA (95% CI)
	0·096 (95%CI: 0·08-0·12)
	
	
	

	CFI
	0·850
	
	
	

	RSRMR
	0·068
	
	
	



The two-factor model shown was also statistically viable, composed of factor 1 (earthquakes, floods, landslides, storms) and factor 2 (wildfire, droughts and extreme temperatures). We have presented this model for comparison, however, have chosen to discard it due to the absence of a conceptual rationale.

