Supplementary Table S1. Unstandardised coefficients for the direct and indirect effects for the final mediation model
	
	Mental health symptomology
	Suicidality 

	Measures
	β (95% CI)
	p-value
	β (95% CI)
	p-value 

	Independent variable
	
	
	
	

	HIV-related stigma
	
	
	
	

	Direct effect
	0.62 (0.35, 0.89)
	<0.001
	0.45 (0.13, 0.78)
	0.006

	Indirect effect
	
	
	
	

	     via mental health symptomology 
	-
	-
	0.65 (0.24, 1.06)
	0.002

	Total effect
	-
	-
	1.11 (0.59, 1.62)
	<0.001

	Mediator
	
	
	
	

	Mental health symptomology 
	
	
	
	

	     Direct effect
	-
	-
	1.05 (0.66, 1.44)
	<0.001

	Covariates
	
	
	
	

	Age (in years)
	0.07 (0.01, 0.13)
	0.022
	-0.05 (-0.12, 0.02)
	0.166

	Rural residence
	-0.12 (-0.45, 0.21)
	0.469
	0.24 (-0.12, 0.59)
	0.185

	Informal housing
	-0.01 (-0.34, 0.33)
	0.973
	0.06 (-0.33, 0.45)
	0.756

	Poverty
	0.31 (-0.06, 0.68)
	0.097
	0.08 (-0.32, 0.48)
	0.707

	Recent infection
	0.28 (-0.11, 0.67)
	0.154
	-0.53 (-0.98, -0.08)
	0.020

	Participant in a romantic relationship
	0.07 (-0.025, 0.38)
	0.683
	0.16 (-0.21, 0.54)
	0.396

	Motherhood status
	-0.21 (-0.64, 0.22)
	0.335
	0.54 (0.05,1.03)
	0.030


Note. The model includes data from 711 participants. *p-value<0.05.


Supplementary Table S2. Unstandardised coefficients for the direct and indirect effects for the final moderated mediation model
	
	Mental health symptomology
	Suicidality 

	Measures
	β (95% CI)
	p-value
	β (95% CI)
	p-value 

	Independent variable
	
	
	
	

	HIV-related stigma
	1.09 (0.46, 1.72)
	<0.001
	0.67 (-0.14, 1.48)
	0.106

	Mediator
	
	
	
	

	Mental health symptomology 
	-
	-
	0.79 (0.09, 1.48)
	0.027

	Moderator
	
	
	
	

	Social support
	-0.20 (-0.77, 0.38)
	0.496
	-0.02 (-0.75, 0.71)
	0.962

	Interactions
	
	
	
	

	Stigma * Social support
	-0.86 (-1.58, -0.14)
	0.019
	-0.27 (-1.16, 0.63)
	0.562

	Mental health symptomology * Social support
	-
	-
	0.35 (-0.50, 1.19)
	0.419

	Covariates
	
	
	
	

	Age (in years)
	0.07 (0.01, 0.13)
	0.068
	-0.05 (-0.13, 0.02)
	0.149

	Rural residence
	-0.14 (-0.48, 0.20)
	0.427
	0.23 (-0.13, 0.58)
	0.209

	Informal housing
	0.02 (-0.32, 0.37)
	0.890
	0.07 (-0.32, 0.46)
	0.733

	Poverty
	0.24 (-0.14, 0.62)
	0.215
	0.06 (-0.34, 0.47)
	0.769

	Recent infection
	0.34 (-0.07, 0.74)
	0.102
	-0.53 (-0.98, -0.08)
	0.022

	Participant in a romantic relationship
	0.12 (-0.20, 0.45)
	0.455
	0.18 (-0.20, 0.56)
	0.360

	Motherhood status
	-0.25 (-0.69, 0.19)
	0.264
	0.54 (0.05, 1.03)
	0.031


Note. The model includes data from 711 participants.



