Appendix B
Regression Equations for Study 1

Our mediation analyses can be described as follows, where Yij refers to the dependent
variable (i.e., paranoia, depression, and AVH scores) and Mij refers to self-esteem scores for
individuals (i) within survey area (j):

Equation 1:

Level 1: Yij = Boj + P1cIDENTITYjj + P2cAGEij+ BscSEXij + BacETHNICITYij +

BscEMPLOYMENT;; + BscEDUCATION;; + B7:COMORBID_1ij + BscCOMORBID_2; +

Fij

Level 2: Boj = Yoo+ Uoj
Equation 2:

Level 1: Yij = Boj + Pic IDENTITYj+ B2SELF_ESTEEMj + PacAGE;jj + PacSEXij +

BscETHNICITY;; + BscEMPLOYMENT;; + p7cEDUCATION;j+ BscCOMORBID_1;; +

BocCOMORBID_2j; + I

Level 2: Boj = Yoo + U
Equation 3:

Level 1: Mj; = Boj + B1al DENTITYj+ B22AGEij + P3SEXij + PaaETHNICITY;j +

BsaEMPLOYMENT;; + BeaEDUCATION;; B7aCOMORBID_1jj + BsaCOMORBID_2j; +

Fij

Level 2: Boj = Yoo + Uoj



