Table S1. Syndrome based model (w/o syndrome factor co-variance).

Factor Indicator Unstandardized SE Est./ p Standardized SE Est/ p
Loading SE Loading SE
Depression CDIC 0.71 0.06 12.12 <001 41 .03 12.58 <.001
CDI P 0.71 0.06 12.12 <.001 .47 .04 12.13 <.001
Physical MASC PH C 0.63 0.07 9.66 <001 .38 .04 10.77 <.001
Symptoms MASCPHP 0.63 0.07 9.66 <001 45 .04 10.62 <.001
(Anxiety)
Social Anxiety MASC SA C 0.80 0.07 11.96 <001 48 .03 14.04 <.001
MASC SA P 0.80 0.07 11.96 <001 48 .03 14.26 <.001
Separation MASC SP C 0.84 0.05 17.04 <.001 .63 .04 17.25 <.001
Anxiety MASCSPP 0.84 0.05 17.04 <001 .58 .03 17.65 <.001
Conduct YSRCD C 0.61 0.10 5.90 <.001 .36 .05 7.44 <.001
Problems CBCLCDP 0.61 0.10 5.90 <.001 .36 .05 7.27 <.001
Oppositional YSR ODD C 0.50 0.08 6.15 <.001 .33 .05  6.85 <.001
Defiant CBCLODDP 0.50 0.08 6.15 <.001 .31 .05 6.62 <.001
. EATQ AGC 0.55 0.11 5.11 <.001 .31 .05 5.98 <.001
Aggression EATQAGP 055 011 511 <001 .26 05 580 <00l
Parent Report CDI P 1.00 0.00 - - 44 .04 10.79 <001
Method Factor MASC PHP 0.34 0.09 3.64 <.001 .17 .05 3.26 .001
MASC SA P 0.59 0.11 5.39 <.001 .24 .05 5.02 <.001
MASC SP P -0.15 0.11 --1.33 18 -.07 .05 -1.42 .16
CBCLCDP 2.58 0.24 10.66 <.001 .76 .03 24.70 <.001
CBCLODDP 198 0.18 10.77 <001 .72 .03 23.35 <.001
EATQ AGP 2.06 0.20 10.17 <001 .64 .03 18.72 <.001
SNAP Hyp. P 0.80 0.11  7.60 <001 36 05 775 <001
SNAP Inatt. P 1.26 0.15 8.51 <.001 .43 .04 9.80 <.001
CDIC 1.00 0.00 - - 41 .04 11.40 <.001
MASC PH C 0.19 0.10 1.87 .06 .09 .05 1.79 .07
. MASC SA C -0.03 0.11 -0.22 .82 -.01 .05 -0.22 .82
Child Report — /, qegpc 057 0.12 484 <001 -31 05 -627 <001
Method Factor  yqp cp ¢ 2.26 022 1016 <001 .71 03 2208 <001
YSR ODD C 1.21 0.13 9.38 <.001 .50 .04 13.93 <.001
EATQAGC 1.41 0.15 9.46 <.001 .54 .03 15.80 <.001
Predictor Outcome Unstandardized SE Est./ p Standardized SE Est/ p
Estimate SE Estimate SE
Pubertal Depression 0.58 0.21 2.78 .005 51 .16 3.12 .002
Timing
Physical Sx 0.30 0.22 1.40 .16 28 .19 1.45 15
Social Anx 0.27 0.18 1.50 13 25 .16 1.54 12
Separation -0.47 0.17 -2.72 .007 -42 .14 -2.93 .003
Conduct 1.43 0.43 3.33 .001 95 17 5.56 <.001
Oppositional 1.02 0.37 2.77 .006 .80 21 3.81 <.001
Aggression 0.83 0.37 2.27 .02 72 25 292 .003
SNAP Inatt. P 0.17 0.18 0.95 35 .08 .08 0.95 35
SNAP Hyp. P 0.07 0.15 046 65 04 09 046 .65
Gender Depression 0.34 0.16  2.09 .04 15 07 213 .03
0=male,1=female
Physical Sx 0.51 0.17 3.01 .003 .24 .07 3.18 .001
Social Anx 0.77 0.16 4.83 <.001 .35 .07 5.47 <.001
Separation 0.50 0.13 3.98 <001 .22 05  4.14 <.001
Conduct -0.18 0.25 -0.71 A48 -.06 .08 -0.72 47
Oppositional 0.20 0.25 0.81 42 .08 .10 0.82 41
Aggression -0.13 0.25 -0.54 .59 -.06 11 -0.54 .59
SNAP Inatt. P -0.59 0.16 -3.56 <001 -.13 .04 -3.57 <.001
SNAP Hyp. P -0.16 0.12 -1.32 .19 -.05 .04 -1.32 .19




Timing x Depression -0.15 0.27 -0.56 57 -.10 18 -0.57 57

Gender
Physical Sx 0.05 0.29 0.18 .86 .04 20 0.18 .86
Social Anx -0.27 0.24 -1.14 .26 -.19 .16 -1.16 25
Separation 0.05 0.23 0.22 .83 .03 A5 022 .83
Conduct -0.60 0.48 -1.27 21 -.30 23 -1.33 18
Oppositional -0.46 0.45 -1.01 31 =27 26 -1.04 30
Aggression -0.60 0.44 -1.35 18 -39 27 -145 15
SNAP Inatt. P -0.09 0.23 -0.36 72 -.03 .08 -0.36 72
SNAP Hyp. P -0.12 0.19 -0.62 .53 -.06 .09 -0.62 53

Predictor Factor Covariance SE Est./ p Correlation SE Est/ p

SE SE

Pubertal Parent Report -0.19 0.06 -3.22 .001 -25 .07  -3.56 <.001

Timing* Method Factor
Child Report 0.07 0.06 1.19 23 .08 .07 1.20 23
Method Factor

Pubertal Parent Report -0.11 0.04 -2.64 .01 -20 .07  -2.83 .005

Timing x Method Factor

Gender* Child Report  0.05 0.04  LI1I 27 .08 07 L1226
Method Factor

Note: C = Child self-report; P = Parent report; CDI = Children’s Depression Inventory; MASC = Manifest Anxiety Scale for Children;
SA = social anxiety; PH = physical symptoms; SP = separation/panic symptoms; CBCL/YSR = Child Behavior Checklist/Youth Self
Report; ODD = oppositional defiant disorder symptoms; CD = conduct disorder symptoms; EATQ = Early Adolescent Temperament
Questionnaire; AG = aggression; SNAP = Swanson, Nolan, and Pelham scale; Inatt. = inattention; Hyp. = hyperactivity. * Sensitivity
analyses showed that model parameters were not appreciably different when covariance between predictors and method factors was
constrained to zero.



Table S2. Syndrome based model (controlling for other syndromes) — Depression.

Factor Indicator Unstandardized SE  Est./ p Standardized SE  Est./ p
Loading SE Loading SE
Depression CDIC 0.40 0.13  3.12 .002 39 .03 11.85 <.001
CDI P 0.40 0.13  3.12 .002 42 .04 12.08 <.001
Physical MASCPHC 0.71 0.06 11.46 <.001 | .40 .03 11.98 <.001
Symptoms MASCPHP 0.71 0.06 11.46 <.001 | .46 04 12,07 <.001
Social Anxiety MASCSAC 0.88 0.07 13.41 <.001 | .48 .03 14.53 <.001
MASCSAP 0.88 0.07 13.41 <.001 | .49 .03 14.68 <.001
Separation MASCSPC 0.87 0.05 17.07 <.001 | .60 .03 18.31 .001
Anxiety MASC SP P 0.87 0.05 17.07 <.001 | .55 .03 18.71 .001
Conduct YSRCD C 0.63 0.10 6.13 <.001 | .25 .04 6.06 <.001
Problems CBCLCDP 0.63 0.10 6.13 <.001 | .25 .04 6.03 <.001
Oppositional YSRODD C 048 0.09 5.57 <.001 | .25 .04 5.56 <.001
Defiant CBCL ODD 0.48 0.09 5.57 <.001 | .24 .04 5.50 <.001
P
. EATQAGC 055 0.11 522 <.001 | .27 .05 5.21 .001
Aggression EATQ AGP  0.55 011 522 <001 | 23 04 521 001
Parent Report  CDI P 1.00 0.00 - - 39 04 919 <.001
Method Factor MASCPHP 041 0.10 3.98 <.001 | .19 .05 3.78 <.001
MASC SAP 055 0.12  4.50 <.001 | .21 .05 4.43 <.001
MASC SP P -0.23 0.13  -1.86 .06 -.10 .05 -2.04 .04
CBCLCDP 269 0.30 9.06 <.001 | .74 .03 28.64 <.001
CBCLODD 2.05 0.23  8.85 <.001 | .70 .03 25.19 <.001
P
EATQAGP 218 0.26  8.51 <.001 | .63 .03 19.54 <.001
SNAP Hyp. 0.84 0.12  6.78 <.001 | .35 .04 7.95 <.001
P
SNAP Inatt. 1.33 0.18 7.33 <.001 | .42 .04 10.11 <.001
P
CDI C 1.00 0.00 - - 41 04 9.83 <.001
MASCPHC 024 0.10 231 .02 .10 05 220 .03
. MASC SAC  0.09 011 085 40 .04 05 083 41
Child Report /) g gpc 0,69 0.14 499 <001 |-36 05 729 <001
Method Factor  yqpcpc 255 027 941 <001 |.77 03 2715 <001
YSRODDC 142 0.16 9.01 <.001 | .56 .03 16.70 <.001
EATQAGC 1.53 0.17 8.83 <.001 | .56 .03 17.12 <.001
Predictor Outcome Unstandardized SE  Est./ p Standardized SE  Est./ p
Estimate SE Estimate SE
Physical Sx Depression 0.88 0.35 2.53 .01 48 .09 518 <.001
Social Anxiety  Depression 0.73 029 2.50 .01 .39 .09 441 <.001
Separation Depression -0.62 026 -2.37 .02 -.34 .08  -4.07 <.001
Conduct Depression 0.17 0.28 0.62 .54 .09 16 0.59 .55
Oppositional Depression -0.39 0.38 -1.04 .30 -21 A7 -1.28 20
Aggression Depression -0.43 039 -1.12 .26 -23 d6 -1.44 15
SNAP Inatt. P Depression 0.28 0.10 2.74 .006 | .32 .08 430 <.001
SNAP Hyp. P Depression -0.09 0.09 -0.94 35 -.08 .08  -0.98 .33
Pubertal Depression 0.12 0.18 0.66 Sl .06 10 0.66 Sl
Timing
Gender Depression 0.41 0.25 1.60 A1 11 06 179 .07
0=male,1=female
Timing x Depression 0.11 0.23 0.49 .62 .05 .09 050 .62
Gender

Predictor

Factor

Covariance

SE  Est./
SE

Correlation

SE

Est./
SE




Pubertal Parent Report 0.003 0.04 0.08 .94 .004 .05 0.08 .94
Timing* Method Factor
Child Report 0.28 0.05 5.72 <.001 .37 .04 8.37 <.001
Method Factor
Pubertal Parent Report -0.03 0.03 -1.01 31 -.05 .05 -1.03 .30
Timing x Method Factor
Gender* Child Report  0.15 0.03 446 <001 .25 05 541 <001
Method Factor

Note: C = Child self-report; P = Parent report; CDI = Children’s Depression Inventory; MASC = Manifest Anxiety Scale for Children;
SA = social anxiety; PH = physical symptoms; SP = separation/panic symptoms; CBCL/YSR = Child Behavior Checklist/Youth Self
Report; ODD = oppositional defiant disorder symptoms; CD = conduct disorder symptoms; EATQ = Early Adolescent Temperament
Questionnaire; AG = aggression; SNAP = Swanson, Nolan, and Pelham scale; Inatt. = inattention; Hyp. = hyperactivity. * Sensitivity
analyses showed that model parameters were not appreciably different when covariance between predictors and method factors was
constrained to zero.



Table S3. Syndrome based model (controlling for other syndromes) — Physical Symptoms

Depression CDIC 0.75 0.06 12.74 <.001 | .40 .03 12.93 <.001
CDIP 0.75 0.06 12.74 <.001 | .43 .03 13.24 <.001
Physical Symptoms MASC PH C 0.46 0.11 4.40 <.001 | 44 .03 13.53 <.001
(Anxiety) MASCPHP  0.46 0.11 440 <001 | .52 04 1337 <001
Social Anxiety MASCSA C 0.89 0.07 13.53 <.001 49 .03 14.68 <.001
MASCSAP 0.89 0.07 13.53 <.001 | .50 .03 14.88 <.001
Separation Anxiety MASC SP C 0.94 0.05 18.70 <.001 .64 .03 21.13 .001
MASC SP P 0.94 0.05 18.70 <.001 .59 .03 21.03 .001
Conduct Problems YSR CD C 0.62 0.10 6.21 <.001 | .24 .04 6.15 <.001
CBCLCDP 0.62 0.10 6.21 <.001 25 .04 6.11 <.001
Oppositional YSRODD C 047 0.09 5.38 <001 | .24 .05 5.37 <.001
Defiant CBCL ODD 0.47 0.09 5.38 <.001 | .23 .04 5.31 <.001
P
. EATQAGC 0.58 0.10 5.78 <.001 | .28 .05 5.78 <.001
Aggression EATQAGP 058 0.10 5.78 <001 | .24 04 578 <.001
Parent Report CDIP 1.00 0.00 - - 46 .04 12.15 <.001
Method Factor MASCPHP 044 0.11 4.04 <.001 | .23 .06 3.86 <.001
MASCSAP 054 0.10 5.31 <.001 | .24 .05 4.99 <.001
MASC SP P -0.15 0.11 -1.38 17 -.07 .05 -1.47 .14
CBCLCDP 2.34 021 11.27 <.001 .76 .03 30.45 <.001
CBCL ODD 1.76 0.16 11.36 <.001 71 .03 25.39 <.001
P
EATQ AGP 1.89 0.18 10.61 <.001 | .64 .03 20.16 <.001
SNAP Hyp. 0.74 0.10 7.82 <.001 | .37 .05 8.15 <.001
P
SNAP Inatt. 1.17 0.13 8.78 <.001 | .44 .04 10.42 <.001
P
CDIC 1.00 0.00 - - 46 .04 12.81 <.001
MASCPHC 0.26 0.11 2.43 .02 12 .05 2.33 .02
. MASCSAC 0.15 0.10 1.56 12 .07 .05 1.51 13
Child Report MASCSPC  -0.55 0.11 -501 <001 |-32 05 =653 <001
Method Factor YSRCDC 232 020 11.58 <001 |.78 03 2925 <001
YSRODD C 1.28 0.12 10.70 <.001 | .57 .03 17.43 <.001
EATQAGC 135 0.13 1042 <.001 | .57 .03 17.25 <.001
Predictor Outcome Unstandardized SE Est/S p Standardized SE Est/S p
Estimate E Estimate E
Aggression Physical Sx 0.31 0.29 1.07 .29 18 .14 1.26 21
Social Anxiety Physical Sx 0.36 0.18 1.99 .047 21 .09 2.42 .02
Separation Physical Sx 0.69 0.21 3.22 .001 .39 .07 5.69 <.001
Depression Physical Sx 1.00 035 2.84 .005 57 .09 6.50 <.001
Oppositional Physical Sx 0.16 0.29 0.56 57 .09 15 0.61 .55
Conduct Physical Sx -0.004 0.29 -0.01 .99 -.002 .16 -0.01 .99
SNAP Inatt. P Physical Sx -0.13 0.06 -2.04 .04 -.16 .07 -2.25 .02
SNAP Hyp. P Physical Sx  0.13 0.08 1.53 13 12 07 1.69 .09
Pubertal Timing Physical Sx 0.36 0.17 2.08 .04 .20 .08 2.42 .02
Gender Physical Sx 0.08 0.19 0.40 .69 .02 .06 0.40 .69
0=male,1=female
Timing x Gender thsical Sx 0.24 0.20 1.21 .23 .10 .08 1.25 21
Predictor Factor Covariance SE  Est./ p Correlation SE Est./ p
SE SE
Pubertal Timing*  Parent Report  0.04 0.04 099 33 .05 .05 0.99 33
Method Factor




Child Report 0.33 0.05 6.34 <.001 .39 .04 9.01 <.001
Method Factor
Pubertal Timing x  Parent Report ~ -0.01 0.03 -0.23 .82 -.01 .05 -0.23 .82
Gender* Method Factor
Child Report 0.18 0.04 4.88 <.001 27 .05 5.83 <.001
Method Factor

Note: C = Child self-report; P = Parent report; CDI = Children’s Depression Inventory; MASC = Manifest Anxiety Scale for Children;
SA = social anxiety; PH = physical symptoms; SP = separation/panic symptoms; CBCL/YSR = Child Behavior Checklist/Youth Self
Report; ODD = oppositional defiant disorder symptoms; CD = conduct disorder symptoms; EATQ = Early Adolescent Temperament
Questionnaire; AG = aggression; SNAP = Swanson, Nolan, and Pelham scale; Inatt. = inattention; Hyp. = hyperactivity. * Sensitivity
analyses showed that model parameters were not appreciably different when covariance between predictors and method factors was

constrained to zero.



Table S4. Syndrome based model (controlling for other syndromes) — Social Anxiety.

Factor Indicator Unstandardized SE Est/S p Standardized SE Est/S p
Estimate E Loading E
Estimate
Depression CDIC 0.74 0.06 12.54 <.001 | .39 .03 12.76 <.001
CDI P 0.74 0.06 12.54 <.001 | .43 .03 12.93 <.001
Physical MASCPHC 0.70 0.06 11.05 <.001 | .39 .03 11.52 <.001
Symptoms MASCPHP 0.70 0.06 11.05 <.001 | .46 .04 11.59 <.001
(Anxiety)
Social Anxiety MASCSA C 049 032 1.53 0.13 .50 .04 13.68 <.001
MASCSAP 049 032 1.53 0.13 .52 .04 13.28 <.001
Separation MASCSPC 0.93 0.05 18.57 <.001 | .64 .03 21.06 .001
Anxiety MASCSP P 0.93 0.05 18.57 <.001 | .58 .03 20.88 .001
Conduct Problems YSR CD C 0.59 0.12  4.98 <.001 | .23 .05 4.94 <.001
CBCL CD P 0.59 0.12 498 <.001 | .23 .05 4.89 <.001
Oppositional YSRODD C 0.49 0.08 5.95 <.001 | .26 .04 5.96 <.001
Defiant CBCL ODD 0.49 0.08 5.95 <.001 | .24 .04 5.88 <.001
P
. EATQAGC 0.59 0.10 5.93 <.001 | .28 .05 5.93 <.001
Aggression EATQ AGP  0.59 0.10 593 <001 | .24 04 592 <001
Parent Report CDIP 1.00 0.00 - - 45 .04 11.18 <.001
Method Factor MASCPHP 0.38 0.09 4.29 <.001 | .20 .05 3.83 <.001
MASCSAP 0.78 0.15 533 <.001 | .34 .07 5.30 <.001
MASC SP P -0.15 0.11  -1.39 17 -.08 .05 -1.48 .14
CBCLCDP 2.43 0.23  10.52 <.001 | .75 .03 29.14 <.001
CBCL ODD 1.84 0.17 10.60 <.001 | .70 .03 2541 <.001
P
EATQAGP 198 0.20 10.04 <.001 | .64 .03 20.12 <.001
SNAP Hyp. 0.74 0.10 7.56 <.001 | .36 .05 7.74 <.001
P
SNAP Inatt. 1.21 0.14 8.51 <.001 | .44 .04 10.18 <.001
P
CDI C 1.00 0.00 - - 46 04 1257 <001
MASCPHC 0.29 0.09 3.13 002 | .14 05 296 .003
. MASCSAC 027 0.12 2.27 .02 12 .06 2.20 .03
Child Report MASCSPC  -0.55 011 -482 <001 | -33 05 625 <001
Method Factor YSRCDC 227 020 1134 <001 | .78 03 2771 <001
YSRODDC 1.25 0.12  10.59 <.001 | .56 .03 16.99 <.001
EATQAGC 133 0.13  10.33 <.001 | .56 .03 16.93 <.001
Predictor Outcome Unstandardized SE Est/S p Standardized SE Est/S p
Estimate E Estimate E
Aggression Social Anx -0.05 0.34  -0.15 .88 -.03 17 -0.16 .87
Physical Sx Social Anx 0.36 0.27 1.33 18 .19 .09 2.06 .04
Separation Social Anx 0.70 0.50 1.40 .16 37 .07 5.01 <.001
Depression Social Anx 0.74 0.45 1.65 .10 .39 .10 4.08 <.001
Oppositional Social Anx -0.41 0.60 -0.69 .49 =22 .20 -1.08 28
Conduct Social Anx -0.86 1.04 -0.83 41 -45 28 -1.63 .10
SNAP Inatt. P Social Anx 0.11 0.09 1.25 21 12 .07 1.77 .08
SNAP Hyp. P Social Anx -0.42 0.30 -1.39 17 -.36 .07 -4.94 <.001
Pubertal Timing Social Anx 0.24 0.22 1.11 27 13 .09 1.47 .14
Gender Social Anx 0.74 0.54 1.37 17 19 .06 3.35 .001
0=male,1=female
Timing x Gender Social Anx -0.37 0.32  -1.18 24 -.15 .08 1.25 .08
Predictor Factor Covariance SE  Est./ p Correlation SE Est./ p
SE SE




Pubertal Timing* Parent Report  0.003 0.04 0.07 .94 .004 .05 0.07 .94
Method Factor
Child Report 0.33 0.05 6.15 <.001 38 .04 8.64 <.001
Method Factor

Pubertal Timing  Parent Report  -0.04 0.03 -1.14 .26 -.06 .05 -1.15 25

x Gender* Method Factor
Child Report 0.17 0.04 4.64 <.001 26 .05 5.48 <.001
Method Factor

Note: C = Child self-report; P = Parent report; CDI = Children’s Depression Inventory; MASC = Manifest Anxiety Scale for Children;
SA = social anxiety; PH = physical symptoms; SP = separation/panic symptoms; CBCL/YSR = Child Behavior Checklist/Youth Self
Report; ODD = oppositional defiant disorder symptoms; CD = conduct disorder symptoms; EATQ = Early Adolescent Temperament
Questionnaire; AG = aggression; SNAP = Swanson, Nolan, and Pelham scale; Inatt. = inattention; Hyp. = hyperactivity. *Sensitivity
analyses showed that model parameters were not appreciably different when covariance between predictors and method factors was
constrained to zero.



Table S5. Syndrome based model (controlling for other syndromes) — Separation Anxiety.

Factor Indicator Unstandardized SE  Est./ p Standardized SE  Est./ p
Loading SE Loading SE
Depression CDIC 0.68 0.06 11.22 <.001 | .36 .03 11.44 <.001
CDI P 0.68 0.06 11.22 <.001 | .40 .04 11.58 <.001
Physical MASCPHC 0.70 0.06 11.06 <.001 | .39 .03 11.62 <.001
Symptoms MASCPHP 0.70 0.06 11.06 <.001 | .46 .04 11.60 <.001
(Anxiety)
Social Anxiety MASCSA C 0.90 0.07 13.52 <.001 | .48 .03 15.01 <.001
MASCSAP 090 0.07 13.52 <.001 | .50 .03 14.80 <.001
Separation MASC SP C 0.62 0.11 5.60 <.001 | .65 .03 20.83 .001
Anxiety MASCSPP 0.62 0.11 5.60 <.001 | .59 .03 21.43 .001
Conduct Problems YSRCDC 0.63 0.10 6.11 <.001 | .25 .04 6.03 <.001
CBCLCDP 0.63 0.10 6.11 <001 | .25 .04 6.00 <.001
Oppositional YSRODD C 0.51 0.08 6.32 <.001 | .26 .04 6.32 <.001
Defiant CBCL ODD 0.51 0.08 6.32 <.001 | .25 .04 6.25 <.001
P
. EATQAGC 057 0.10 5.59 <.001 | .28 .05 5.57 <.001
Aggression EATQ AGP  0.57 0.10 5.59 <.001 | .24 04 558 <.001
Parent Report CDIP 1.00 0.00 - - 42 .04 10.78 <.001
Method Factor MASCPHP 037 0.10 3.73 <.001 | .17 .05 3.37 .001
MASCSAP 057 0.12 498 <.001 | .23 .05 4.65 <.001
MASC SP P -0.05 0.12 -0.43 67 -.02 .05 -0.43 .67
CBCLCDP 2.59 0.25 10.50 <.001 | .74 .03 26.95 <.001
CBCL ODD 2.01 0.19 10.44 <.001 | .70 .03 25.16 <.001
P
EATQAGP 214 0.22  9.89 <.001 | .63 .03 19.41 <.001
SNAP Hyp. 0.82 0.11  7.27 <.001 | .35 .05 7.68 <.001
P
SNAP Inatt. 1.26 0.16 8.03 <.001 | .42 .04 9.35 <.001
P
CDIC 1.00 0.00 - - 44 .04 11.37 <.001
MASCPHC 0.29 0.10 2.85 .004 13 .05 2.65 .008
. MASCSAC 0.12 0.11 1.06 29 .05 .05 1.03 31
Child Report MASCSPC  -0.38 011 -337 001 |-21 05 393 <001
Method Factor YSRCDC 253 025 1010 <001 | .81 03 2703 <001
YSRODDC 1.26 0.13  9.75 <.001 | .53 .04 14.55 <.001
EATQAGC 140 0.15 9.65 <.001 | .55 .04 15.58 <.001
Predictor Outcome Unstandardized SE  Est./ p Standardized SE Est/S p
Estimate SE Loading E
Estimate
Aggression Separation -0.27 023 -1.21 23 -.17 12 -1.40 .16
Physical Sx Separation 0.42 0.14 296 .003 27 .08 340 .001
Social Anxiety Separation 0.39 0.13  3.01 .003 25 .07 3.37 .001
Depression Separation -0.69 024 -2.88 .004 -44 .09 -4.88 <.001
Oppositional Separation -0.38 024 -1.55 12 -.24 12 -1.93 .05
Conduct Separation -0.13 022 -0.61 .54 -.08 13 -0.65 52
SNAP Inatt. P Separation -0.11 0.05 -2.17 .03 -.15 .06 -2.37 .02
SNAP Hyp. P Separation 0.12 0.06 1.89 .06 A2 .06 1.94 .05
Pubertal Timing Separation -0.63 0.17 -3.73 <.001 | -.40 .08 -5.06 <.001
Gender Separation 0.29 0.16 1.74 .08 .09 .05 1.85 .06
0=male,1=female
Timinﬁ x Gender SeBaration 0.08 0.17 0.50 .62 .04 .08 0.50 .62
Predictor Factor Covariance SE  Est./ p Correlation SE Est./ p
SE SE




Pubertal Timing* Parent Report  -0.05 0.04 -1.27 .20 -.07 .05 -1.28 .20
Method Factor
Child Report 0.24 0.05 4.76 <.001 .29 .05 6.13 <.001
Method Factor

Pubertal Timing  Parent Report  -0.06 0.03 -1.94 .05 -11 .05 -1.99 .05

x Gender* Method Factor
Child Report 0.12 0.04 3.40 .001 .19 .05 3.82 <.001
Method Factor

Note: C = Child self-report; P = Parent report; CDI = Children’s Depression Inventory; MASC = Manifest Anxiety Scale for Children;
SA = social anxiety; PH = physical symptoms; SP = separation/panic symptoms; CBCL/YSR = Child Behavior Checklist/Youth Self
Report; ODD = oppositional defiant disorder symptoms; CD = conduct disorder symptoms; EATQ = Early Adolescent Temperament
Questionnaire; AG = aggression; SNAP = Swanson, Nolan, and Pelham scale; Inatt. = inattention; Hyp. = hyperactivity. *Sensitivity

analyses showed that model parameters were not appreciably different when covariance between predictors and method factors was
constrained to zero.
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Table S6. Syndrome based model (controlling for other syndromes) — Conduct Disorder.

Factor Indicator Unstandardized SE  Est./ p Standardized SE Est/ p
Loading SE Loading SE
Depression CDIC 0.69 0.07 10.62 <.001 .36 .03 10.66 <.001
CDIP 0.69 0.07 10.62 <.001 40 .04 10.67 <.001
Physical MASCPHC 0.65 0.07 9.94 <.001 .36 .04 10.33 <.001
Symptoms MASCPHP 0.65 0.07 9.94 <.001 43 .04 10.21 <.001
(Anxiety)
Social Anxiety MASCSAC 0.83 0.07 12.66 <.001 45 .03 13.64 <.001
MASCSAP 0383 0.07 12.66 <.001 46 .03 13.61 <.001
Separation MASCSPC 0.89 0.05 17.49 <.001 .61 .03 19.65 .001
Anxiety MASC SP P 0.89 0.05 17.49 <.001 .56 .03 19.01 .001
Conduct Problems YSR CD C 0.49 0.15 3.29 .001 .39 .03 11.42 <.001
CBCLCDP 0.49 0.15 3.29 .001 .40 .04 11.04 <.001
Oppositional YSRODD C 0.65 0.08 8.31 <.001 33 .04 8.48 <.001
Defiant CBCL ODD 0.65 0.08 8.31 <.001 32 .04 8.10 <.001
P
. EATQAGC 0.72 0.09 7.81 <.001 .34 .04 7.90 <.001
Aggression EATQ AGP 072 0.09 7.81 <.001 | .30 04 776 <001
Parent Report CDIP 1.00 0.00 - - 46 .04 10,66 <.001
Method Factor MASCPHP 0.46 0.10 4.18 <.001 21 .06 3.72 <.001
MASCSAP 0.58 0.11 5.24 <.001 .25 .05 4.96 <.001
MASC SP P -0.18 0.12 -1.49 .14 -.09 .06 -1.59 11
CBCLCDP 205 0.22  9.37 <.001 .65 .04 15.14 <.001
CBCL ODD 1.69 0.18 9.41 <.001 .65 .04 18.75 <.001
P
EATQ AGP 1.91 0.21 9.12 <.001 .62 .04 17.31 <.001
SNAP Hyp. 0.85 0.11 7.80 <.001 .40 .05 8.73 <.001
P
SNAP Inatt. 1.36 0.16 8.53 <.001 48 .04 10.99 <.001
P
CDI C 1.00 0.00 - - 46 04 1082 <001
MASCPHC 0.27 0.10 2.80 .005 13 .05 2.59 .01
. MASCSAC 0.17 0.10 1.67 .10 .08 .05 1.59 11
Child Report MASCSPC  -0.68 012 -5.53 <001 | -41 04 972 <001
Method Factor YSRCDC 191 0.19  9.99 <001 | .65 04 1878 <001
YSRODDC 1.21 0.13 9.12 <.001 53 .04 14.94 <.001
EATQAGC 1.25 0.14 8.80 <.001 52 .04 14.28 <.001
Predictor Outcome Unstandardized SE  Est./ p Standardized SE Est/S p
Estimate SE Loading E
Estimate
Physical Conduct -0.04 0.19 -0.22 .83 -.02 .10 -0.22 .83
Social Anxiety Conduct -0.26 0.19 -1.36 18 -.13 .09 -1.41 .16
Separation Conduct 0.10 0.17 0.58 57 .05 .08 0.60 .55
Depression Conduct 0.52 029 1.77 .08 .26 .09 274 .006
Oppositional Conduct 1.19 0.52 231 .02 .59 10 6.04 <.001
Aggression Conduct 1.11 0.49 225 .02 .55 .10 5.54 <.001
SNAP Inatt. P Conduct 0.07 0.07 0.98 33 .08 .07 1.02 31
SNAP Hyp. P Conduct -0.09 0.10 -0.99 32 -.08 .08 -1.02 31
Pubertal Timing Conduct 0.37 021 1.75 .08 18 .09 2.05 .04
Gender Conduct -0.17 024 -0.71 A48 -.04 .06  -0.74 46
0=male,1=female
Timing x Gender Conduct -0.16 0.24 -0.67 .50 -.06 .09 -0.69 .49
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Predictor Factor Covariance SE Est./ p Correlation SE Est./ p
SE SE
Pubertal Timing* Parent Report ~ 0.01 0.05 0.22 .83 .01 .06 22 .82
Method Factor
Child Report 0.32 0.06 5.61 <.001 .36 .05 7.99 <.001
Method Factor
Pubertal Timing x  Parent Report ~ -0.03 0.03 -0.93 35 -.05 .06 -0.93 35
Gender* Method Factor
Child Report 0.17 0.04 441 <.001 .26 .05 5.34 <.001
Method Factor

Note: C = Child self-report; P = Parent report; CDI = Children’s Depression Inventory; MASC = Manifest Anxiety Scale for Children;
SA = social anxiety; PH = physical symptoms; SP = separation/panic symptoms; CBCL/YSR = Child Behavior Checklist/Youth Self
Report; ODD = oppositional defiant disorder symptoms; CD = conduct disorder symptoms; EATQ = Early Adolescent Temperament
Questionnaire; AG = aggression; SNAP = Swanson, Nolan, and Pelham scale; Inatt. = inattention; Hyp. = hyperactivity. *Sensitivity

analyses showed that model parameters were not appreciably different when covariance between predictors and method factors was
constrained to zero.
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Table S7. Syndrome based model (controlling for other syndromes) — ODD.

Factor Indicator Unstandardized SE  Est./ p Standardized SE Est./ p
Loading SE Loading SE
Depression CDIC 0.67 0.06 10.32 <.001 35 .03 10.38  <.001
CDIP 0.67 0.06 10.32 <.001 .39 .04 10.47 <.001
Physical MASCPHC 0.64 0.07 9.78 <.001 .36 .03 10.10 <.001
Symptoms MASCPHP 0.64 0.07 9.78 <.001 43 .04 10.05 <.001
(Anxiety)
Social Anxiety MASCSA C 0.83 0.07 12.46 <.001 45 .03 13.32 <.001
MASCSAP 0383 0.07 12.46 <.001 47 .04 13.38 <.001
Separation MASC SP C 0.89 0.05 17.97 <.001 .62 .03 19.71 .001
Anxiety MASC SP P 0.89 0.05 17.97 <.001 .56 .03 19.94 .001
Conduct Problems YSR CD C 0.79 0.10 8.10 <.001 31 .04 8.11 <.001
CBCL CD P 0.79 0.10 8.10 <.001 32 .04 7.87 <.001
Oppositional YSRODDC 0.39 0.11 3.71 <.001 .34 .04 8.11 <.001
Defiant CBCL ODD 0.39 0.11 3.71 <.001 .33 .04 7.85 <.001
P
. EATQAGC 0.64 0.10 6.53 <.001 31 .05 6.54 .001
Aggression EATQ AGP 0.64 0.10 6.53 <001 | .27 04 651 .001
Parent Report CDIP 1.00 0.00 - - 45 .04  11.87 <001
Method Factor MASCPHP 0.36 0.09 3.94 <.001 .19 .05 3.58 <.001
MASCSAP 051 0.11 4.73 <.001 22 .05 4.46 <.001
MASC SP P -0.25 0.12  -2.05 .04 -.12 .05 -2.25 .03
CBCLCDP 2.26 0.21 10.62 <.001 71 .03 22.00 <.001
CBCL ODD 1.51 0.16 9.40 <.001 .58 .05 12.69 <.001
P
EATQAGP 191 0.19 9.96 <.001 .61 .04 17.63 <.001
SNAP Hyp. 0.79 0.11 7.53 <.001 .37 .05 8.15 <.001
P
SNAP Inatt. 1.29 0.15 8.57 <.001 46 .04 10.59 <.001
P
] CDI C 1.00 0.00 - - 48 04 1325 <001
Child Report MASCPHC 027 0.09 3.19 001 | .14 05 302 .003
Method Factor MASCSAC  0.15 0.09 159 11 07 05 154 13
MASC SP C -0.54 0.11 -5.16 <.001 -.34 .05 -6.40 <.001
YSRCDC 2.12 0.19 10.98 <.001 75 .03 23.92 <.001
YSRODD C 1.04 0.11  9.26 <.001 49 .04 12.06 <.001
EATQAGC 126 0.12  10.19 <.001 .55 .03 16.27 <.001
Predictor Outcome Unstandardized SE  Est./SE p Standardized SE Est/S p
Estimate Estimate E
Physical Sx Oppositional ~ -0.15 021 -0.73 47 -.09 12 -0.74 46
Social Anxiety Oppositional ~ -0.20 0.20 -1.03 30 -12 A1 -1.06 .29
Separation Oppositional ~ -0.35 020 -1.74 .08 -21 100 -2.18 .03
Depression Oppositional ~ -0.14 023  -0.60 .55 -.08 14 -0.59 .56
Conduct Oppositional ~ 1.05 045 2.36 .02 .62 A2 517 <.001
Aggression Oppositional ~ 0.70 037 1.90 .06 41 14 295 003
SNAP Inatt. P Oppositional ~ 0.04 0.07 0.62 .54 .06 .09 0.64 52
SNAP Hyp. P Oppositional ~ 0.08 0.10 0.84 40 .08 09 088 38
Pubertal Timing  Oppositional ~ 0.11 0.19 057 57 .06 A1 058 56
Gender Oppositional ~ 0.38 0.26 145 15 A1 .07 1.58 11
0=male,1=female
Timing x Gender Oppositional ~ -0.02 023 -0.10 92 -.01 .10 -0.10 92




Predictor Factor Covariance SE Est./ p Correlation SE Est/ p
SE SE
Pubertal Timing Parent Report ~ 0.02 0.04 049 .63 .03 05 049 .63
Method Factor
Child Report 0.34 0.06 6.15 <.001 37 .04 8.50 <.001
Method Factor
Pubertal Timing x  Parent Report  -0.03 0.03 -0.81 42 -.04 .06  -81 42
Gender Method Factor
Child Report 0.18 0.04 4.65 <.001 .26 05 549 <.001
Method Factor

Note: C = Child self-report; P = Parent report; CDI = Children’s Depression Inventory; MASC = Manifest Anxiety Scale for Children;
SA = social anxiety; PH = physical symptoms; SP = separation/panic symptoms; CBCL/YSR = Child Behavior Checklist/Youth Self
Report; ODD = oppositional defiant disorder symptoms; CD = conduct disorder symptoms; EATQ = Early Adolescent Temperament
Questionnaire; AG = aggression; SNAP = Swanson, Nolan, and Pelham scale; Inatt. = inattention; Hyp. = hyperactivity. *Sensitivity

analyses showed that model parameters were not appreciably different when covariance between predictors and method factors was

constrained to zero.
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Table S8. Syndrome based model (controlling for other syndromes) — Aggression.

Factor Indicator Unstandardized SE  Est./ p Standardized SE Est/ p
Loading SE Loading SE
Depression CDIC 0.67 0.06 10.61 <.001 .35 .03 10.65 <.001
CDI P 0.67 0.06 10.61 <.001 .39 .04 10.76 <.001
Physical MASCPHC 0.65 0.07 10.03 <.001 .37 .04 10.38 <.001
Symptoms MASCPHP 0.5 0.07 10.03 <001 | 43 04 1035 <001
(Anxiety)
Social Anxiety MASCSA C 0.83 0.07 1246 <.001 45 .03 13.33 <.001
MASCSAP 0383 0.07 1246 <.001 47 .04 13.40 <.001
Separation MASCSPC 0.88 0.05 17.60 <.001 .61 .03 19.03 <.001
Anxiety MASC SP P 0.88 0.05 17.60 <.001 .55 .03 19.27 <.001
Conduct Problems YSR CD C 0.71 0.10 7.05 <.001 28 .04 6.99 <.001
CBCLCDP 0.71 0.10 7.05 <.001 28 .04 6.91 <.001
Oppositional YSRODD C 0.54 0.08 6.61 <.001 27 .04 6.64 <.001
Defiant CBCL ODD 0.54 0.08 6.61 <.001 27 .04 6.50 <.001
P
. EATQAGC 045 0.17 2.65 .008 .38 .05 8.08 <.001
Aggression EATQ AGP 045 0.17  2.65 008 | 32 04 803 <001
Parent Report CDIP 1.00 0.00 - - 45 .04 11.11 <001
Method Factor MASCPHP 0.34 0.09 3.79 <.001 18 .05 3.39 <.001
MASCSAP 047 0.11 4.42 <.001 21 .05 4.08 <.001
MASC SP P -0.24 0.12  -2.06 04 -.12 .05 -2.28 .02
CBCLCDP 237 0.23  10.22 <.001 73 .03 25.12 <.001
CBCL ODD 1.79 0.17 10.25 <.001 .68 .03 22.56 <.001
P
EATQAGP 1.77 0.20 8.95 <.001 .57 .05 12.59 <.001
SNAP Hyp. 0.77 0.10 7.53 <.001 .36 .05 791 <.001
P
SNAP Inatt. 1.27 0.15 8.58 <.001 45 .04 10.48 <.001
P
CDIC 1.00 0.00 - - 47 .04 12.05 <.001
MASCPHC 025 0.09 2.74 .006 12 .05 2.57 .01
. MASCSAC 0.12 0.10 1.24 21 .06 .05 1.20 23
Child Report MASCSPC  -0.62 0.12 -5.24 <001 | -38 05 722 <001
Method Factor YSRCDC 214 020 10.66 <001 | .75 03 248 <001
YSRODDC 1.22 0.12 10.15 <.001 .55 .03 16.22 <.001
EATQAGC 125 0.15 8.60 <.001 .53 .04 11.97 <.001
Predictor Outcome Unstandardized SE  Est./SE p Standardized SE Est/S p
Estimate Estimate E
Physical Sx Aggression 0.20 0.22  0.90 37 12 A1 1.03 30
Social Anxiety Aggression 0.27 0.23 1.16 25 15 11 1.47 14
Separation Aggression -0.08 0.18 -0.47 .64 -.05 .10 -0.49 .63
Depression Aggression -0.11 0.22 -0.48 .63 -.06 13 -0.46 .65
Oppositional Aggression 0.80 0.54 1.50 13 46 d6 295 .003
Conduct Aggression 1.00 0.60 1.67 .10 .58 15 3.96 <.001
SNAP Inatt. P Aggression -0.10 0.08 -1.29 20 -13 09 -141 .16
SNAP Hyp. P Aggression 0.16 0.12 1.35 18 15 .09 1.71 .09
Pubertal Timing  Aggression  -0.25 021 -1.20 23 -14 A1 -131 .19
. -0.37 0.28 -1.30 .19 -.11 .07 -1.54 12
(]G=fnl:1(lie?{=female Aggressmn
Timing x Gender Aggression -0.17 0.25 -0.70 48 -.08 .10 -0.72 47
Predictor Factor Covariance SE  Est./ p Correlation SE Est/ p
SE SE
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Pubertal Timing*  Parent Report ~ 0.02 0.04 0.53 .60 .03 .05 053 .60
Method Factor
Child Report 0.34 0.06 6.13 <.001 .39 .04 895 <.001
Method Factor
Pubertal Timing x Parent Report ~ -0.02 0.03  -0.69 49 -.04 .05  -0.69 .49
Gender* Method Factor
Child Report 0.18 0.04 4.51 <.001 27 .05 5.87 <.001
Method Factor

Note: C = Child self-report; P = Parent report; CDI = Children’s Depression Inventory; MASC = Manifest Anxiety Scale for Children;
SA = social anxiety; PH = physical symptoms; SP = separation/panic symptoms; CBCL/YSR = Child Behavior Checklist/Youth Self
Report; ODD = oppositional defiant disorder symptoms; CD = conduct disorder symptoms; EATQ = Early Adolescent Temperament
Questionnaire; AG = aggression; SNAP = Swanson, Nolan, and Pelham scale; Inatt. = inattention; Hyp. = hyperactivity. *Sensitivity

analyses showed that model parameters were not appreciably different when covariance between predictors and method factors was

constrained to zero.
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Table S9. Syndrome based model (controlling for other syndromes) — ADHD Hyperactivity.

Factor Indicator Unstandardized SE  Est./ p Standardized SE Est/ p
Loading SE Loading SE
Depression CDIC 0.71 0.06 12.02 <001 | .37 .03 1221 <001
CDIP 0.71 0.06 12.02 <.001 42 .03 12.30 <.001
Physical MASCPHC 0.64 0.07 9.86 <.001 .36 .04 10.21 <.001
Symptoms MASCPHP 0.64 0.07 9.86 <.001 43 .04 10.18 <.001
(Anxiety)
Social Anxiety MASCSAC 0381 0.07 12.08 <.001 44 .03 12.90 <.001
MASCSAP 0381 0.07 12.08 <.001 46 .04 12.97 <.001
Separation MASCSPC 092 0.05 18.34 <.001 .61 .03 19.97 .001
Anxiety MASC SP P 0.92 0.05 18.34 <.001 .58 .03 20.79 .001
Conduct Problems YSR CD C 0.64 0.10 6.63 <.001 .25 .04 6.58 <.001
CBCLCDP 0.64 0.10 6.63 <.001 25 .04 6.49 <.001
Oppositional YSRODDC 0.53 0.08 6.74 <.001 27 .04 6.77 <.001
Defiant CBCL ODD 0.53 0.08 6.74 <.001 27 .04 6.65 <.001
P
. EATQAGC 058 0.10 5.76 <.001 28 .05 5.75 .001
Aggression EATQ AGP  0.58 010 5.76 <001 | 24 04 574 001
Parent Report CDIP 1.00 0.00 - - 45 .04 1145 <.001
Method Factor MASCPHP 035 0.09 391 <.001 18 .05 3.53 <.001
MASCSAP 054 0.11 5.00 <.001 23 .05 4.71 <.001
MASC SP P -0.16 0.11 -1.41 .16 -.08 .05 -1.50 13
CBCLCDP 248 0.23  10.92 <.001 75 .03 28.87 <.001
CBCL ODD 1.90 0.17 1092 <.001 .70 .03 25.58 <.001
P
EATQAGP 203 0.20 10.28 <.001 .64 .03 20.08 <.001
SNAP Hyp.  0.53 0.15 3.69 <001 | .24 06 378 <001
P
SNAP Inatt. 1.30 0.15 8.73 <.001 44 .04 10.86 <.001
P
CDIC 1.00 0.00 - - .44 .04 11.14 <.001
MASCPHC 0.22 0.10 2.34 .02 A1 .05 2.19 .03
. MASCSAC 0.04 0.10 043 .67 .02 .05 0.42 .68
Child Report MASCSPC  -0.57 0.12 -475 <001 | -32 05 644 <001
Method Factor YSRCDC 233 023 10.03 <001 | .77 03 2632 <001
YSRODDC 1.25 0.13  9.80 <.001 .54 .04 15.75 <.001
EATQAGC 1.37 0.14  9.60 <.001 .56 .03 16.54 <.001
Predictor Outcome Unstandardized SE  Est./SE p Standardized SE Est./S p
Estimate Estimate E
Aggression SNAPHyp P -0.20 0.15  -131 .19 -.12 09  -1.31 .19
Physical Sx SNAP Hyp P -0.16 0.09 -1.73 .08 -.10 06 -1.72 .09
Social Anxiety SNAPHyp P -0.53 0.09 -5.89 <.001 -31 .05 -5.93 <.001
Depression SNAPHypP -0.21 0.10 -2.04 .04 -.12 .06 -2.04 .04
Oppositional SNAPHypP -0.29 0.16 -1.83 07 -17 10 -184 07
Conduct SNAPHyp P -0.37 0.17 -2.17 .03 =22 .10 -2.18 .03
Separation SNAPHypP -0.09 0.09 -0.99 32 -.05 .05 -0.99 32
SNAP Inatt. P SNAPHyp P 0.19 0.03 6.06 <.001 25 .04 6.14 <.001
Pubertal Timing  SNAPHypP -0.13 0.10 -1.29 20 -.08 06  -128 20
Gender SNAPHypP -0.03 0.11 -0.29 77 -01 03 029 .77
0=male,1=female
Timing x Gender  SNAP Hyp P -0.11 0.12 -0.89 .38 -.05 .06 -0.88 .38
Predictor Factor Covariance SE Est./ p Correlation SE Est/ p
SE SE

17



Pubertal Timing*  Parent Report  -0.06 0.04 -1.44 15 -.08 .05 -1.46 15
Method Factor
Child Report 0.19 0.05 3.84 <.001 23 .05 4.36 <.001
Method Factor
Pubertal Timing x Parent Report ~ -0.07 0.03  -2.13 .03 -.12 .05 220 .02
Gender* Method Factor
Child Report 0.09 0.04 2.51 .01 14 06  2.64 .01
Method Factor

Note: C = Child self-report; P = Parent report; CDI = Children’s Depression Inventory; MASC = Manifest Anxiety Scale for Children;
SA = social anxiety; PH = physical symptoms; SP = separation/panic symptoms; CBCL/YSR = Child Behavior Checklist/Youth Self
Report; ODD = oppositional defiant disorder symptoms; CD = conduct disorder symptoms; EATQ = Early Adolescent Temperament
Questionnaire; AG = aggression; SNAP = Swanson, Nolan, and Pelham scale; Inatt. = inattention; Hyp. = hyperactivity. *Sensitivity

analyses showed that model parameters were not appreciably different when covariance between predictors and method factors was
constrained to zero.
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Table S10. Syndrome based model (controlling for other syndromes) — ADHD Inattention.

Factor Indicator Unstandardized SE  Est./ p Standardized SE Est/ p
Loading SE Loading SE
Depression CDIC 0.74 0.06 12.76 <.001 .39 .03 13.01 <.001
CDIP 0.74 0.06 12.76 <.001 44 .03 13.24 <.001
Physical MASCPHC 0.64 0.07 9.91 <.001 .36 .04 10.29 <.001
Symptoms MASCPHP 0.64 0.07 9.91 <.001 43 .04 10.20 <.001
(Anxiety)
Social Anxiety MASCSAC 0.83 0.07 12.56 <001 | .46 03 1343 <001
MASCSAP 0383 0.07 56 <.001 47 .04 13.58 <.001
Separation MASCSPC 091 0.05 18.32 <.001 | .61 .03 2020 <.001
Anxiety MASC SP P 0.91 0.05 18.32 <.001 .58 .03 20.48 <.001
Conduct YSRCD C 0.63 0.10 6.25 <.001 25 .04 6.18 <.001
Problems CBCLCDP 0.63 0.10 6.25 <.001 .25 .04 6.15 <.001
Oppositional YSRODDC 0.51 0.08 6.21 <.001 25 .04 6.22 <.001
Defiant CBCL ODD 0.51 0.08 6.21 <.001 25 .04 6.13 <.001
P
. EATQAGC 0.56 0.10 5.43 <.001 27 .05 5.42 <.001
Aggression EATQAGP 056 010 5.43 <001 |23 04 541 <001
Parent Report CDIP 1.00 0.00 - - 43 04 11.05 <.001
Method MASCPHP 037 0.09 3.94 <.001 18 .05 3.56 <.001
Factor MASCSAP 053 0.11 4.75 <.001 223 .05 4.47 <.001
MASC SP P -0.17 0.12 -1.43 15 -.08 .05 -1.53 13
CBCLCDP 260 0.24 10.72 <.001 75 .03 28.27 <.001
CBCL ODD 1.99 0.19 10.61 <.001 1 .03 25.72 <.001
P
EATQAGP 210 0.21 10.02 <.001 .63 .03 19.75 <.001
SNAP Hyp. 0.78 0.11 3.26 <.001 .34 .04 7.67 <.001
P
SNAP Inatt. 0.61 0.19 7.28 <.001 .20 .06 3.27 .001
P
CDIC 1.00 0.00 - - 44 .04 11.30 <.001
MASCPHC 0.21 0.10 2.17 .03 .10 .05 2.05 .04
Child Report MASCSA C 0.05 0.10 0.48 .63 .02 .05 0.48 .64
Method MASCSPC -0.58 0.12 -4.84 <.001 -.332 .05 -6.50 <.001
Factor YSRCDC 2.35 0.23 10.17 <.001 78 .03 26.31 <.001
YSRODDC 1.26 0.13 9.85 <.001 54 .03 15.83 <.001
EATQAGC 1.39 0.14 9.72 <.001 .56 .03 16.71 <.001
Predictor Outcome Unstandardized SE  Est./ p Standardized SE Est/ p
Estimate SE Estimate SE
Aggression SNAP Inatt P -0.09 0.20 -0.42 .67 -.04 09  -042 .67
Physical Sx SNAP Inatt P -0.42 0.12 -3.74 .001 -.18 .05 -3.49 <.001
Social Anxiety SNAP InattP 0.10 0.11  0.86 0.39 .04 .05 0.87 0.39
Depression SNAP InattP  0.48 0.13 3.85 <.001 21 .06 3.87 <.001
Oppositional SNAP InattP  0.16 0.22  0.76 45 .07 .09 0.76 45
Conduct SNAP Inatt P  0.35 023 148 .14 15 .10 1.48 14
SNAP Hyp P SNAP Inatt P 0.42 0.05 83.15 <.001 31 .04 8.65 <.001
Pubertal SNAP Inatt  -0.27 0.13 -2.15 .03 -12 06 215 .03
Timing P
Gender SNAP Inatt -0.60 0.14 -4.25 <.001 -13 .03 -4.22 <.001
0=male,1=female P
Timing x SNAP Inatt P 0.05 0.16 031 76 .02 05 031 .76
Gender
Predictor Factor Covariance SE  Est./ p Correlation SE Est/ p
SE SE
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Pubertal Parent Report -0.04 0.04 -1.15 25 -.06 05 -1.17 24
Timing* Method Factor
Child Report 0.20 0.05 4.00 <.001 24 .05 461 <.001
Method Factor
Pubertal Parent Report -0.06 0.03 -1.94 .05 -11 .05 -1.99 .05
Timing x Method Factor
Gender* Child Report 010 0.04 2.67 01 15 05 28 005
Method Factor

Note: C = Child self-report; P = Parent report; CDI = Children’s Depression Inventory; MASC = Manifest Anxiety Scale for Children;
SA = social anxiety; PH = physical symptoms; SP = separation/panic symptoms; CBCL/YSR = Child Behavior Checklist/Youth Self
Report; ODD = oppositional defiant disorder symptoms; CD = conduct disorder symptoms; EATQ = Early Adolescent Temperament
Questionnaire; AG = aggression; SNAP = Swanson, Nolan, and Pelham scale; Inatt. = inattention; Hyp. = hyperactivity. *Sensitivity

analyses showed that model parameters were not appreciably different when covariance between predictors and method factors was

constrained to zero.
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Table S11. Internalizing and Externalizing model.

Factor Indicator Unstandardized SE Est/ p Standardized SE Est/ p
Loading SE Loading SE
Depression CDIC 0.52 0.08 6.91 <.001 .43 04 12,09  <.001
CDIP 0.52 0.08 6.91 <.001 .48 .04 1153  <.001
Physical Symptoms MASC PH C 0.49 0.09 5.53 <.001 .49 .03 1459 <001
(Anxiety) MASC PH P 0.49 009 553 <001 .59 04 1436 <001
Social Anxiety MASC SA C 0.73 0.08 9.41 <001 .55 .03 1697 <.001
MASC SA P 0.73 0.08 9.41 <.001 .57 .03 17.00 <.001
Separation Anxiety MASC SP C 0.92 0.05 1945 <001 .70 .04 1738 <001
MASC SP P 0.92 0.05 1945 <.001 .64 .04 17.66 <.001
Conduct Problems YSR CD C 0.46 0.16 2.89 .004 .49 .03  16.48 <.001
CBCLCDP 0.46 0.16 2.89 .004 53 .04 1447 <.001
Oppositional Defiant YSR ODD C 0.38 0.13 282 .005 48 .03  15.12 <.001
CBCL ODD P 0.38 0.13 282 .005 .50 .04 13.12 <.001
. EATQ AGC 0.50 0.13  3.80 <.001 .49 .04 13.80 <.001
Aggression EATQ AG P 0.50 0.13 380 <001 .44 04 1258 <001
Depression 1.04 0.21 4.89 <.001 .78 .06 13.08 <.001
Physical 1.30 0.32 4.02 <.001 .84 .06 1449 <.001
Int lizi Symptoms
niernalizing Social Anxiety ~ 0.86 0.16 541 <001 .72 06 1174 <001
Separation 0.36 0.10 3.54 <.001 .40 .09 432 <.001
Anxiety
Externalizing Conduct 2.58 1.00 2.58 .01 94 .05 2087 <.001
Problems
Oppositional 2.35 0.92 2.56 .01 93 .05 17.56 <.001
Defiant
Aggression 1.75 0.54 3,26 .001 .88 .06 1394 <.001
Parent Report Method CDIP 1.00 0.00 - - 47 .05  9.86 <.001
Factor
MASC PH P 0.31 0.10 3.12 .002 .16 .06 2.68 .007
MASC SA P 0.11 322 .001 .16 .06 2.85 .004
MASC SP P -0.41 0.16 -250 .01 -21 .07 -3.08 .002
CBCLCDP 1.57 0.18 8.83 <.001 .52 .05 1086  <.001
CBCLODDP 1.14 0.14 8.30 <.001 .47 .05 9.19 <.001
EATQ AGP 1.59 0.18 8.66 <.001 .46 .05 944 <.001
SNAP Hyp. P 1.00 0.12 8.15 <.001 .50 .05 10.87 <.001
SNAP Inatt. P 1.32 0.17 7.90 <.001 .60 .04 1456 <.001
Child Report Method CDIC 1.00 0.00 - - 41 .04 9.76 <.001
Factor
MASC PH C 0.11 0.11 0.94 35 .05 .05 0.90 .37
MASC SA C -0.01 0.12 - 91 -.01 .05 -0.11 91
0.111
MASC SP C --0.76 0.14 -557 <001 -.43 .04  -10.32 <.001
YSRCD C 2.10 0.22  9.59 <.001 .04 .03 1955 <.001
YSR ODD C 1.17 0.14 831 <.001 .46 .04 1228 <.001
EATQ AG C 1.19 0.15 8.15 <.001 .45 .04 1191 <.001
Predictor Outcome Unstandardized SE Est./ p Standardized SE Est./ p
Estimate SE Estimate SE
Pubertal Timing Internalizing 0.63 0.15 4.22 <.001 .51 A1 479 <.001
Externalizing 0.35 011 330 .001 .33 10 345 .001
Gender Internalizing 0.81 0.16 4.95 <.001 .33 06 5.54 <.001
0=male,1=female
Externalizing 0.13 0.12 1.12 .26 .06 .06 1.13 .26
Timing x Gender Internalizing -0.09 0.19 -049 .63 -.06 12 -049 .63
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Externalizing -0.22 0.13 -1.66 .10 -.16 10 -1.67 .09
|
Predictor Factor Covariance SE Est/ p Correlation SE Est/ p
SE SE
Pubertal Timing* Parent Report 0.14 0.06 239 .02 18 .07 2.50 .01
Method Factor
Child Report 0.29 0.06 5.26 <.001 .36 .05 6.83 <.001
Method Factor
Pubertal Timing x Parent Report 0.05 0.04 122 22 .08 07 123 22
Gender* Method Factor
Child Report 0.16 0.04 4.41 <.001 27 .05 5.23 <.001
Method Factor

Note: C = Child self-report; P = Parent report; CDI = Children’s Depression Inventory; MASC = Manifest Anxiety Scale for Children;
SA = social anxiety; PH = physical symptoms; SP = separation/panic symptoms; CBCL/YSR = Child Behavior Checklist/Youth Self
Report; ODD = oppositional defiant disorder symptoms; CD = conduct disorder symptoms; EATQ = Early Adolescent Temperament
Questionnaire; AG = aggression; SNAP = Swanson, Nolan, and Pelham scale; Inatt. = inattention; Hyp. = hyperactivity. * Sensitivity

analyses showed that model parameters were not appreciably different when covariance between predictors and method factors was

constrained to zero.
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Table S12. P-factor model.

Factor Indicator Unstandardized SE Est./ p Standardized SE Est./ p
Loading SE Loading SE
Depression CDIC 0.42 0.10 425 <.001 .67 .04 17.16 <.001
CDIP 0.42 0.10 4.25 <.001 .76 .04 19.19 <.001
Physical MASC PH C 0.57 0.07 7.93 <.001 .58 .04 16.08 <.001
Symptoms MASC PH P 0.57 0.07 7.93 <.001 .70 .04 16.64 <.001
(Anxiety)
Social Anxiety MASC SA C 0.64 0.09 7.14 <.001 .61 .04 16.72 <.001
MASC SA P 0.64 0.09 7.14 <.001 .63 .04 16.49 <.001
Separation MASC SP C 0.88 0.05 18.19 <.001 .67 .04 18.77 <.001
Anxiety MASC SP P 0.88 0.05 18.19 <.001 .62 .03 18.36 <.001
Conduct YSRCD C 0.43 0.20 2.12 .03 .70 .05 13.67 <.001
Problems CBCLCDP 0.43 0.20 2.12 .03 .70 .05 14.23 <.001
Oppositional YSR ODD C 0.46 0.10 4.82 <.001 .70 .05 14.09 <.001
Defiant CBCLODDP 0.46 0.10 4.82 <.001 .67 .05 13.36 <.001
Aggression EATQ AGC 0.57 0.11 5.40 <.001 .65 .05 12.11 <.001
EATQ AGP 0.57 0.11 5.40 <.001 .56 .05 11.42 <.001
Depression 2.20 0.57 3.84 <.001 .76 .05 15.61 <.001
Physical 0.93 0.18  5.02 <.001 .53 .07 7.57 <.001
Symptoms
Social Anxiety 0.42 0.14  3.03 .002 .26 .08 3.35 .001
Conduct 2.39 1.17 2.05 .04 .62 .06 11.38 <.001
P Factor Problems
Oppositional 1.60 0.38 4.19 <.001 .59 .06 10.70 <.001
Defiant
Aggression 1.25 0.29 4.35 <.001 .58 .07 8.96 <.001
SNAP Hyp. P 0.84 0.07 11.51 <.001 .57 .04 12.90 <.001
SNAP Inatt. P 1.33 0.10 12.92 <.001 .67 .04 17.70 <.001
Depression 1.23 0.35 3.53 <.001 .49 .07 7.14 <.001
Physical 0.93 0.18 5.13 <.001 .61 .06 9.63 <.001
Internalizing- Symptoms
Specific Social Anxiety 1.08 0.24 4.45 <.001 .76 .06 13.38 <.001
Separation 0.34 0.11 3.25 .001 .40 .09 4.27 <.001
Anxiety
Externalizing- Conduct 2.16 1.13 1.90 .06 .64 .06 10.46 <.001
Specific Problems
Oppositional 1.51 0.38 4.02 <.001 .63 .06 11.29 <.001
Defiant
Aggression 1.14 0.28 4.13 <.001 .60 .06 9.24 <.001
Parent Report CDIP 1.00 0.00 - - 32 .06 5.73 <.001
Method Factor  MASCPHP 042 015 275 .006 15 06 238 02
MASCSA P 1.12 0.20 5.47 <.001 .34 .06 5.73 <.001
MASC SP P 0.15 0.17 0.87 .38 .05 .06 0.84 40
CBCLCDP 291 0.45 6.42 <.001 .64 .04 14.53 <.001
CBCLODDP 236 0.38 6.16 <.001 .65 .04 14.79 <.001
EATQ AGP 2.46 0.41 6.06 <.001 .58 .05 12.74 <.001
SNAP Hyp. P 0.73 0.18 4.03 <.001 25 .07 3.72 <.001
SNAP Inatt. P 1.13 0.25 4.56 <.001 .29 .07 421 <.001
CDIC 1.00 000 - - 35 05 7.59 <.001
MASCPHC  -0.02 015 -0.16 .87 -01 06 016 87
Child Report MASCSAC  -0.18 016  -1.17 24 -.07 05 -1.29 20
Method Factor  MASCSPC  -1.01 020 -497 <.001 -49 04 -11.86 <001
YSRCD C 1.81 0.24 7.47 <.001 .49 .04 11.11 <.001
YSR ODD C 0.86 0.15 5.90 <.001 31 .05 6.65 <.001
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EATQ AG C 1.10 0.18 6.16 <.001 37 .05 7.70 <.001
Predictor Outcome Unstandardized SE Est./ p Standardized SE Est./ p
Estimate SE Estimate SE
Pubertal Timing p Factor 0.48 0.13 3.68 <.001 42 A1 4.04 <.001
Internalizing-  0.69 0.17  4.05 <.001 53 a1 4.78 <.001
specific
Externalizing- 0.88 0.20 4.35 <.001 .69 A2 5.52 <.001
specific
Gender (0=male, p Factor -0.38 0.12 -3.09 .002 -17 .06 -3.09 .002
1=female)
Internalizing- 1.03 0.18 5.70 <.001 40 .06 6.77 .01
specific
Externalizing- 0.40 0.16 2.45 .01 .16 .06 2.56 .01
specific
Timing x Gender p Factor -0.08 0.15 -0.52 .60 -.05 .10 -0.52 .60
Internalizing-  -0.14 020 -0.70 48 -.08 12 -0.70 48
specific
Externalizing-  -0.29 0.24 -1.18 24 -17 .14 -1.20 23
specific
. ___________________________________________________________________________________________________________|
Predictor Factor Covariance SE Est./ p Correlation SE Est./ p
SE SE
Pubertal Parent Report -0.17 0.06 -2.80 .005 -30 .09 -3.51 <.001
Timing* Method Factor
Child Report 0.01 0.05 0.14 .89 .01 08 0.14 .89
Method Factor
Pubertal Timing  Parent Report -0.10 0.04  -2.46 .02 -25 .09 -2.97 .003
x Gender* Method Factor
Child Report 0.01 0.04 0.28 78 .02 .08 0.28 78
Method Factor

Note: C = Child self-report; P = Parent report; CDI = Children’s Depression Inventory; MASC = Manifest Anxiety Scale for Children;
SA = social anxiety; PH = physical symptoms; SP = separation/panic symptoms; CBCL/YSR = Child Behavior Checklist/Youth Self
Report; ODD = oppositional defiant disorder symptoms; CD = conduct disorder symptoms; EATQ = Early Adolescent Temperament
Questionnaire; AG = aggression; SNAP = Swanson, Nolan, and Pelham scale; Inatt. = inattention; Hyp. = hyperactivity. * Sensitivity

analyses showed that model parameters were not appreciably different when covariance between predictors and method factors was
constrained to zero.
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Table S13. P-factor model with parent report only as syndrome indicators.

Factor Indicator Unstandardized SE Est./ p Standardized SE Est./ p
Loading SE Loading SE
CDI P 0.91 0.09 10.14 <.001 .59 .05 10.96 <.001
MASC PH P 0.50 0.08 6.42 <.001 .37 .06 6.22 <.001
MASC SA P 0.47 0.09 5.43 <.001 .30 .06 5.52 <.001
CBCLCDP 1.62 0.14 11.96 <.001 73 .06 11.97 <.001
P Factor CBCLODDP 125 011 1151 <001 .70 07 1057 <001
EATQ AGP 1.35 0.12 11.51 <.001 .65 .05 11.86 <.001
SNAP Hyp. P 0.77 0.08 9.32 <.001 53 .06 8.68 <.001
SNAP Inatt. P 1.15 0.11 10.03 <.001 .59 .05 12.25 <.001
CDI P 0.51 0.07 7.13 <.001 .39 .05 8.16 <.001
Internalizing- MASC PH P 0.61 0.09 6.87 <.001 53 .06 8.64 <.001
Specific MASC SA P 0.45 0.09 5.11 <.001 35 .06 5.85 <.001
MASC SP P 0.35 0.12 2.87 .004 .30 .10 3.07 ,002
Externalizing- CBCLCDP 1.05 0.18 598 <.001 42 .07 6.28 <.001
Specific CBCLODDP 093 0.13 7.24 <.001 46 .06 7.54 <.001
EATQ AGP 0.75 0.15 4.96 <.001 32 .06 5.13 <.001
Predictor Factor Covariance SE Est./ p Correlation SE Est./ p
SE SE
Predictor Outcome Unstandardized SE Est./ p Standardized SE Est./ p
Estimate SE Estimate SE
Pubertal Timing p Factor 0.65 0.17 3.78 <.001 .56 A2 4.52 <.001
Internalizing-  0.77 0.21 3.65 <.001 57 A3 4.50 <.001
specific
Externalizing-  -0.20 0.19  -0.11 91 -.02 18 -.11 91
specific
Gender (0=male, p Factor -0.47 0.16 -2.99 .003 =20 .07 -2.94 .003
1=female)
Internalizing-  0.92 0.23 4.07 <.001 34 07 4.54 <.001
specific
Externalizing-  0.33 022 149 14 16 A1 1.53 13
specific
Timing x Gender p Factor -0.25 0.17 -1.52 0.13 -.17 A1 -1.54 13
Internalizing- 0.03 0.23 0.14 0.89 .02 13 .14 .89
specific
Externalizing-  -0.02 0.19 -0.08 0.93 -.01 .14 -.08 .93
specific

Note: C = Child self-report; P = Parent report; CDI = Children’s Depression Inventory; MASC = Manifest Anxiety Scale for Children;
SA = social anxiety; PH = physical symptoms; SP = separation/panic symptoms; CBCL/YSR = Child Behavior Checklist/Youth Self
Report; ODD = oppositional defiant disorder symptoms; CD = conduct disorder symptoms; EATQ = Early Adolescent Temperament
Questionnaire; AG = aggression; SNAP = Swanson, Nolan, and Pelham scale; Inatt. = inattention; Hyp. = hyperactivity.
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Table S14. Variances for latent factors in syndrome, internalizing and externalizing, and p-factor models

Syndrome Model w/o

Depression, Controlling for

Physical Sx, Controlling for

Social Anx, Controlling for

Separation Anx,

Conduct Disorder,

Covariance Others Others Others Controlling for Others Controlling for Others

Factor Var SE Est/ p Var SE Est/ p Var SE Est/ p Var SE Est/ p Var SE Est/ p Var SE Est/ p
SE SE SE SE SE SE
Depression 1.28 0.14 9.04 <.001 3.47 1.88 1.85 .07
Physical Sx | 1.18  0.11 1098 <001 3.07 135 228 .02
Social Anx 1.18  0.08 1556  <.001 3.65 447 0.82 41
Separation 1.26  0.11 11.84 <.001 2.45 0.83 2.96 .003
Anxiety
Conduct 228  0.69 332 <.001 413 257 161 .11
Opposition 1.64 040 4.08 <.001
Aggression | 1.33 028 477 <.001
Parent 0.55 0.12 4.80 <.001 048 0.11 425 <001 0.66 013 523 <001 0.61 0.13 481 <.001 051 011 479 <001 0.62 0.13 463 <.001
Report
Child 064 0.13  5.05 <.001 058 0.13 446 <.001 0.74 0.14 551 <.001 0.76  0.14 539  <.001 0.67 0.14 4091 <.001 0.75 0.16 4.71 <.001
Report
ODD, Aggression, Controlling for Hyperactivity, Controlling Inattention, Controlling for Internalizing and P-factor
Controlling for Others Others for Others Others Externalizing Model Model
Factor Var SE Est/ p Var SE Est/ p Var SE Est/ p Var SE Est/ p Var SE Est/ p Var SE Est/ p
SE SE SE SE SE SE
Depression 260 064 409 <001 f 1018 470 2.17 .03
Physical Sx 3.49 1.20 292 .004 3.71 091  4.07 <.001
Social Anx 209 039 536 <.001 3.26 0.89  3.67 <.001
Separation 1.19  0.10 1146 <001 1.19 0.11 11.36  <.001
Anxiety
Conduct 809 550 147 .14 1779 167 1.07 29
0

Opposition 2.88 1.50 1.93 .05 6.89 4.6l 1.49 .14 8.89 3.67 242 .02
Aggression 3.02 228 .32 .19 427 200 213 .03 5.65 1.99 284 .004
Parent 0.60 0.12 5.18 <.001 0.60 0.13 480 <.001 0.57  0.12 494 <001 0.67 0.15 436 <.001 0.31 0.11 2.78 .005
Report
Child 083 0.15 5.63 <.001 0.79 0.15 514 <.001 0.73  0.15 4.80 <001 066 0.15 444 <.001 0.48 0.14  3.55 <.001
Report
Internal 148 0.14 1060 <.001 | 1.62 0.19 847 <.001
External 1.06  0.04 30.10 <.001 1.54 020 7.88 <.001
p Factor 1.22 0.08 1545 <001
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