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Figure S1. Network of individual depressive symptoms (MADRS items) with community detection
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Table S1. Network loadings of the depressive symptoms (MADRS items)
	Item #
	
	1
	2
	3

	
	
	Anhedonia / lassitude
	Sadness
	Neurovegetative / concentration

	1
	apparent sadness
	0.137
	0.472
	0.007

	2
	reported sadness
	0.203
	0.472
	0

	3
	tension
	0.136
	0.103
	0.193

	4
	reduced sleep
	0.182
	0.007
	0.266

	5
	reduced appetite
	0.082
	0
	0.288

	6
	concentration difficulties
	0.214
	0
	0.214

	7
	lassitude
	0.288
	0.106
	0.077

	8
	Inability to feel
	0.423
	0.134
	0.243

	9
	pessimism
	0.195
	0.141
	0.094

	10
	suicidal thoughts
	0.189
	0
	0.07


Highest loadings are in bold

Table S2. Latent factor models for the cognitive measure (MoCA)
	N. factors
	R2
	RMSR
	TLI
	RMSEA 
	95% CI
	BIC

	1
	43%
	0.06
	1.0
	0
	0 – 0.07
	-48.78

	2
	53%
	0.04
	1.0
	0
	0 – 0.10
	-28.27

	3
	60%
	0.01
	1.2
	0
	0 – 0.01
	-11.93

	1 + 2*
	55%
	0.01
	-
	0
	0 - 0
	-11.95


*refers to the bifactor model



Figure S2. Diagram of the bi-factor model of the cognitive measure (MoCA)
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Table S3. Loadings of the bi-factor model of the cognitive measure (MoCA)
	
	g


	F1*
Visuospatial executive
	F2* Attention Language

	visuosp_exec
	0.49
	0.46
	0.31

	denominat
	0.67
	
	0.26

	attention
	0.61
	
	0.52

	fluency
	0.47
	
	0.65

	abstraction
	0.52
	
	0.60

	memory
	0.67
	
	

	orientation
	0.25
	-0.33
	0.35



Figure S3. Correlations between sadness symptom complex, walking ability and dyspnoea 
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