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A. Experimental Materials

A.1Survey Instruments

The survey instrument corresponds to the VR treatment with real monetary donation condition.
Seven additional versions were created with systematic variations in: (i) medium treatment; (ii)
conservation framing order; (iii) payment condition. All other survey elements (demographics,
environmental attitudes, presence measures, and post-experience questions) remained

identical across all versions.

Sample: VR Treatment, Real Donation, 20% = 50% Conservation Scale

Consent Section

Dear participant,

Thank you for your interest in this experiment about understanding the impact of visual experiences on individual preferences for rainforest
conservation. Please read the following information carefully.

This study will investigate how different visual experiences influence individual economic preferences for environmental goods, such as rainforest
conservation. We will ask you questions about your familiarity with rainforest conservation programmes, your participation in environmental
programmes, and your attitudes towards such programmes.

In this experiment, you may also have the opportunity to make a voluntary donation towards the World Wildlife Fund for Nature's (WWF)
overall conservation efforts, which also contribute to their rainforest vation progr:

Participation in the survey and donation is voluntary, and you may withdraw consent at any time during the experiment. There are no negative
consequences for you if you decide not to take part in this experiment. You may select a "Prefer not to answer” option for any questions you are
uncomfortable with.

Your participation will remain anonymous, and your personal information will not be shared or used in any reports or publications resulting from the
study. Collected data will be aggregated and use to fulfill the requirements of a PhD and may be used for future academic publications. Before
agreeing, please also read the below information.

By agreeing to take part in this survey, you confirm that:

(a) You are 18 years or older;

(b) You have read the above information and had the opportunity to ask questions;

(c) You agree to participate in the experiment voluntarily;

(d) You understand that your responses will be kept confidential and anonymous, and that your personal information will be kept securely and
destroyed at the end of the study;

(e) You do not have any neurological or psychiatric conditions that may affect your participation in the visual experiences;

(f) You are currently not on medications that may produce adverse reactions upon exposure to visual experiences.

If you have any questions regarding this study please contact the researcher, ] from Department of Geography and Environment on
t:yb If you have any concerns or complaints regarding the conduct of this research, please contact the LSE Research Governance
J

Manager via C

The LSE Research Privacy Policy can be found here:
https:/finfo.Ise.ac ys-Di A Records-N v Notice-f 1.2.pdf

Do you agree to participation given above conditions?
Yes, | have read the information above and agree to take part in this experiment.

No, | do not agree to participate in this experiment.

The researcher will now help you get set up for your session. This standardised setup process is part of our protocol for all participants. Don't hesitate
to ask questions if you need clarification at any point.

Attitudinal Section

In this section, we will ask about your views and any previous experience that you may have regarding rainforest conservation, which is the focus of
this survey.

How concerned are you about the current state of temperate forests worldwide? These forests are located in Eastern and Western United States,
Chile, Argentina, Canada, Europe, China, Southern Australia and Japan (as shown below in pink).




Location of temperate forests

Source: NASA

Not concern at all

0 1 2

Level of concem

Temperate forests

Fa
8

Extremely concern

5 6 7

How concerned are you about the current state of tropical rainforests worldwide? These forests are located in South and Central America, Central

Africa and South East Asia (as shown below).

Location of tropical rainforests

e

Source: NASA

Not concern at all

0 1 2

Level of concern

Tropical rainforests

Extremely concern

5 6 7

Have you visited any temperate forests in the past year? This might have been during a vacation, a business trip, or a school excursion.

Yes

No

Have you visited any tropical rainforests in the past year? This might have been during a vacation, a business trip, or a school excursion.

Yes

No




Knowledge Section

Do you know about any projects or efforts, like campaigns or organisations, that are working to protect forests?
Yes
No

Not sure

What do you think are the main reasons forests are being destroyed? (Select all that apply)
Building roads and cities
Programmes that protect the forest (conservation)
Farming
Forest fires

Cutting down trees for wood (logging)

What do you think are some important roles of forests? (Select all that apply)
Preducing oxygen

Absorbing carbon
Protecting wildlife
Help to regulate the climate

Producing plastic

What do you think are some common ways to protect forests? (Select all that apply)

Eco-friendly tourism

Crealing prolecled areas

Building roads and cities in forests
Sustainable logging

Teaching people about forests

What do you think are the types of wildlife commonly found in forests? (Select all that apply)
Birds (e.g. eagles, owls)
Penguins
Insects
Reptiles (e.g. snakes, lizards)

Mammals (e.g. deer, monkeys)

Behavioural Section

How frequently do you come across environmental news through various media channels?

Never

Level of frequency

Within the past year, have you come across any news or information related to forests?
Yes
No

Not sure

Everyday




Within the past year, have you encountered any news or information about the destruction or decline of forests?
Yes
No

Not sure

Within the past year, have you participated in any activities or initiatives related to protecting the environment? (e.g. recycling, composting, turning off
electrical appliances when not in use, or reducing plastic consumption)

Yes

No

Within the past year, have you contributed to any forest conservation programmes? (e.g. volunteering, donating, attending events or raising
awareness)
Yes

No

Within the past year, have you done any activities in a forest? This could include activities like walking, trekking, hiking, or foraging.
Yes
No

Are you currently a member or donor of any environmental organisations, such as WWF, Greenpeace International, or Climate Action Network?
Yes

No

Valuation Section

Instructions for VR Experiment with Meta-Quest 3

Next, you will use the Meta-Quest 3 VR headset to explore a 360-degree virtual experience of the Amazon rainforest. Before beginning, please
carefully read the following details about the donation process.

Donation Process Overview:

During this experiment, we will ask you twice about your willingness to donate to the World Wildlife Fund (WWF) for twe different rainforest
conservation programmes. While the programmes you'll see are part of the experiment, your donation will support WWF's overall conservation efforts.
This includes crucial work like combating deforestation, protecting rainforests and rivers, and restoring habitats around the world.

Important Information:

+ Voluntary Participation:
Donations are entirely voluntary. Your choice to donate or not will not affect your participation or payment. You will still receive full
compensation for your time, regardless of your decision.

Random Selection of Donation:

You will be asked to indicate a donation amount for each of the two conservation programmes. Only one of these amounts will be randomly
selected to determine the actual donation. For example, if you choose to donate £4 to the first programme and £5 to the second, either amount
may be randomly chosen as the binding donation. This means that y. uired to fulfill that donation amount.

How Donations Work:

The donation amount will be randomly selected at the end of the survey, for which you will be directed to a link where you can complete the
donation. This donation will be sent directly to WWF. In case you run into any difficulty with the payment process, a researcher will be available
to assist you after the experiment.

Please remember:

« Donations are entirely voluntary. There are no penalties if you choose not to donate.
« If you decide to donate, the final amount will be determined randomly, and you will be required to fulfill that donation.

You may now put on the Meta-Quest 3 VR headset.
Please make sure to select Group 2 & 4 in the VR headset before beginning your experience.

Please proceed with the remainder of the survey.




Please remember that the donation is entirely voluntary. However, if you choose to donate, you will be required to fulfil the amount, which will be
randomly selected as described earlier.

Research suggests that people sometimes overestimate their willingness to pay in such surveys. Please consider carefully how much you
are truly willing to donate, even if only one amount will be binding, both donation amount should represent your true willingness to
contribute. Keep in mind that this will red the t of disposable income you have after the experiment.

What is the maximum amount you are willing to donate, as a one-time lump sum (in GBP £), to WWF for the first conservation programme? Please
note that your real donation will support WWF's overall conservation efforts, including initiatives similar to the one described in the first programme.

FIRST Programme

To put 1 into perspec
he area of con

Conservation area: 20% of rainforest

(aerial view of Amazon rainforest)
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30

More than 30; please specify below:

How sure are you of the choice you just made?

Not certain at all Extremely certain

0 1 2 3 4 5 6 7 8 9 10

Level of certainty

What are the reasons behind your choice? (Select all that apply)




| think the problem of and forest di dation is urgent and important to mitigate it now
Tropical rainfc should be p d for future g

| simply like that idea of tropical rainforests existing

I will not really have to pay the amount

Rainf hold d jal as of new ici and other benefits which might be useful for us in the future

Other reasons

What are the reasons behind your choice? (Select all that apply)
1 did not understand the question

| cannot afford to pay

| do not believe in WWF in using my donation wisely

| have other needs for which the money can be used for
| am not particularly worried about tropical rainforests

Other reasons

Please remember that the donation is entirely voluntary. However, if you choose to donate, you will be required to fulfil the amount, which will be
randomly selected as described earlier.

Research suggests that peopl ti overestimate their willing to pay in such surveys. Please consider carefully how much you
are truly willing to donale even if only one amount will be binding, both donation amount should represent your true willingness to
contribute. Keep in mind that this will reduce the amount of disposable income you have after the experiment.

Instead of the first conservation programme, what is the maximum amount you are willing to donate, as a one-time lump sum (in GBP £), to
WWEF for the second conservation programme? Please note that your real donation will support WWF's overall conservation efforts, including
initiatives similar to the one described in the second programme.

SECOND Programme

To put it into perspective,
this Is the area of conservation

Conservation area: 50% of Amazon rainforest

© ® N o O A W N O




20
25
30
More than 30; please specify below:

How sure are you of the choice you just made?

Not certain at all

Extremely certain

0 1 2 3 4 5 6 7 8 9 10
Level of certainty
What are the reasons behind your choice? (Select all that apply)

| think the problem of def and forest deg ion is urgent and important to mitigate it now

Tropical rainforests should be p d for future g

| simply like that idea of tropical rainforests existing

| will not really have to pay the amount

hold pped p ial as of new i and other benefits which might be useful for us in the future

Other reasons

What are the reasons behind your choice? (Select all that apply)
| did not understand the question

| cannot afford to pay

| do not believe in WWF in using my donation wisely

| have other needs for which the money can be used for
| am not particularly worried about tropical rainforests

Other reasons

The Intergovernmental Panel on Climate Change (IPCC) reports that over 420 million hectares of forest (around 13 times the size of England) were
lost worldwide between 1990 and 2020 due to deforestation, with more than 90% of this loss occurring in tropical regions. How important is it to you

that we prevent further deforestation?

Not important at all

0 1 2 3

Level of importance

VR Debrief Questions

Prior to today, have you had any experience with virtual reality/ virtual environment?
Yes
No

To what extent does your previous experience resemble what you just experienced?

Not at all

0 1 2 3

I

Extremely important

4 5 6 7

Extremely identical

4 5 6 7




Level of resemblance

How would you rate your overall experience in the virtual environment?

Not at all Extremely strong

] 1 2 3 4 5 6 T

Feeling of *being there
in the rainforest

Feeling emotionally
moved by the VR
experience

Feeling of disorientation

Feeling of general
discomfort

Feeling of nausea

Demographics Section

We are reaching the end of the survey! Hang in there!

Which of the following best describes your gender?
Man

‘Woman
Mon-binary
My gender is not listed

Prefer not to say

Which age band do you fit in?

Under 18

18- 24

25-34

3544

45 - 54

55 64

65-74

75 or older

What is your marital status?
Married
Widowed
Divorced
Separated

Never married

Do you have children? Please only consider children to whom you are the legal guardian.




Yes

No

What is the highest level of formal education you have attained or currently pursuing?
No formal education

Some Primary

Completed Primary School

Some Secondary

Completed Secondary School

Vocational or similar

Some University but no degree

University Bachelors Degree

Graduate or Professional Degree (MA, MSc, MBA, PhD, JD, MD, DDS)

Prefer not to say

What is your current employment status?
Employed - Full time

Employed - Part time
Homemaker
Unemployed

Retired

Student

Prefer not to say

Could you please indicate your monthly income after taxes? Please note that the responses collected here will be strictly confidential and
anonymous.

| have no income
£1-£200

£201 - £500
£501 - £700
£701 - £1,000
£1,001 - £1,200
£1,201 - £1,400
£1,401 - £1,600
£1,601 - £1,900
£1,901 - £2,300
£2,301 - £3,400
£3,401 - £4,500
£4,501 - £7,000
More than £7,001

Prefer not to say

What is your monthly allowance from all sources (e.g. parents, part-time work, etc.)?
Less than £100

£100 - £200
£201 - £300
£301 - £400
£401 - £600
£501 - £600
£601 - £700




£701 - £800
£801 - £900
£901 - £1,000
£1,001 - £1,100
£1,101 - £1,200
£1,201 - £1,300
£1,301 - £1,400
£1,401 - £1,500
More than £1,500

Which of these ethnic groups do you most closely identify with?
Asian or Asian Brilish

Black, Black British, Caribbean or African
Mixed or multiple ethnic groups

White

Other ethnic group

Prefer not to say

How do you find the overall survey?

Definitely no

Is it realistic?

Is the survey easy to
understand?

Is the survey too long?

Is it interesting?

After the initial VR
experience, the format
of the rest of the study

matched my
expectations.

Donation Results

Please enter your LSE Sona ID below to ensure you receive your Amazon vouchers.
The vouchers will sent via e-mail to you over the next few days upon completion of the survey.

You will now be presented with the random draw results of your indicated donation amount.

You have selected to donate £${q://QID28/ChoiceGroup/SelectedChoicesTextEntry} for the first programme, and £
${q://QID86/Choice Group/SelectedChoicesTextEntry} for the second programme.

Your random draw result for your final donation amount is: £8{e://Field/Selected_WTP}

Donation amount to be paid today: £3{e://Field/Donation_Amount}

Definitely yes




Your LSE Sona ID: ${q://QID115/ChoiceTextEntryValue}
Donation amount to be paid today: £${e://Field/Donation_Amount}
Please proceed to make your donation via this LINK or from the QR code below.

An instruction sheet is provided next to the laptop on how to proceed with the donation. If you run into any issue, please approach the researcher
located outside the room for assistance.




A.2 Standardised Script

The following script was strictly followed by the researcher throughout the data collection
period. In the event that participants faced issues, such as not being able to see the VR
environment clearly, the researcher performed the necessary troubleshooting while keeping
verbal interactions to a minimum.

Researcher: Hello there, are you here for the Amazon rainforest study? Can | get your LSE SONA
ID please?

[Participant provides ID]
Researcher: Thank you very much. Please follow me this way.
[Participant sits down and settles in]

Researcher: | would now like you to read through the consent form and | will be back with you
shortly.

[Participant agrees to consent form and proceeds to the first question which asks them to wait
for the researcher to be back]

Researcher: Now I’ll help you get set up with the equipment. Everyone starts with the headset
for the initial phase of the study.

[Participant puts on VR headset]

Researcher: Canyou see clearly? Is everything comfortable? The experience will begin shortly.
[Participant says okay or agrees]

Researcher: You should be seeing Alhambra now. To select an item, press the right click button
on the right controller. To reset, simply press and hold your right thumb on the Meta button for 3
seconds before releasing it. All I need you to do now is to explore the environment, swirl around
the chair and look around. | will be back with you in 2 minutes.

[After 2 minutes, researcher comes back and remove headset]

Researcher: Okay for the remaining part of the experiment, you can follow the instructions from
the iPad. You may or may not be required to put on the headset again, but if you do, | will come
in and help you set up.

[The below script applies to VR group only]

[Participant reaches the valuation scenario portion]

Researcher: As mentioned, I’'ll now help you with the equipment for this part of the study.



[Assist with VR headset]

Researcher: Can you see clearly? Is everything comfortable? Good. The experience will begin
shortly.

[VR Amazon Rainforest experience starts]

Researcher: You should now see the environment. To interact, use the right trigger button on the
controller. Ifyou need to reset your view, press and hold the home button for 3 seconds. Feelfree
to look around in all directions - you can turn in your chair to explore. The system will indicate
when this section is complete, then you can remove the headset and continue with the survey.

A.3 VR Stimulus Documentation

The broader nine-minute VR experience incorporated immersive 360° rainforest audiovisual
material, spatial audio, and interactive informational hotspots, as described in Section 3.1.
Third-party audiovisual sources included Conservation International and Jaunt VR’s Under the
Canopy, alongside other immersive rainforest material. Google Earth Studio imagery was used
to construct the conservation-scope visualisation presented at the end of the experience. These
third-party materials were combined with researcher-created visual, informational, and

interactive elements to construct the experimental experience (see Figure and timeline below).

The VR room was maintained at approximately 32°C and 70% relative humidity, with humidity
regulated using a Dreo HM713S 6L smart humidifier. A custom petrichor scent accord
commissioned from The Fragrance Foundry (UK) was used to recreate the smell of rain and wet

soil. Audio was delivered through the Meta Quest 3 integrated speakers.

Google Earth - GoogleiEa‘_H

Landsat # Copet 5 Aibus, M

N

Tq Put it into perspective,
o S this is the area of conservation

this is the area of conservation
(aerial view of Amazon rainforest)

u

Panels (a) and (b) show the conservation-scope visualisation at alternative spatial scales used to communicate the geographical extent of the
conservation programmes. The red exclamation-mark icons indicate interactive information hotspots that participants could select to access
additional contextual information. The white conservation-area markers and informational overlays were integrated by the research team.




The timeline for the stimulus is documented below.

Time (min) Stimulus content Hotspot information
0:00-1:00 Introduction to the 1. “Did you know that the Amazon rainforest covers an enormous 6.7
Amazon rainforest million square kilometres? That is roughly 28 times the size of the
uK!”
1:00-3:30 Wildlife and 1. “The Amazon is thought to be home to 10% of known species on
biodiversity Earth. On average, a new species of animal or plantis discovered in

the Amazon every other day.”

2. “Of the 3,800 species in the Amazon, over 1,300 are birds, of
which 28 are endemic to the region!”

3. “The Amazon is home to 47 million people, including more than 2
million indigenous people.”

3:30-4:40 Indigenous 1. “More than 400 different indigenous groups live in the Amazon,
communities which is more than anywhere else on Earth, and around 300
indigenous languages are spoken throughout the Amazon.”

2. “Itis estimated that there could be nearly 400 billion trees
standing in the Amazon. Remarkably, a single large tree can release
over 1,000 litres of water in 24 hours - enough to fill 10 average-sized

bathtubs!”
4:40-6:10 Logging and 1. “Despite its importance, every minute an area of Amazon
deforestation rainforest roughly equivalent to 5 football pitches is cut down.”

2. “Current figures suggest approximately 17% of the Amazon
rainforest has been lost already. This is an area the size of France.”

6:10-8:30 Conservation-scope 1. “WWEF has been supporting conservation programmes of the
visualisation Amazon rainforest, aimed at stopping deforestation, protecting the
presenting the 20% rainforest and rivers, and restoring habitats for both people and
and 50% protection wildlife. And all this is made possible with voluntary donations. As
scenarios part of this experiment, we will ask you twice about donating to the
WWEF - once for each of two different rainforest conservation
programmes.”

2. “The FIRST programme, in addition to existing conservation
efforts, will help conserve an additional [20% or 50%] of the Amazon
rainforest. To put it into perspective, this is the area of conservation
[20% or 50%]. Please think about what is the maximum amount that
you are willing to pay as a one-time lump sum donation to the WWF
to support this FIRST programme.”

4. “Suppose now instead of the FIRST programme, the SECOND
conservation programme will protect an additional [20% or 50%] of
the Amazon rainforest, beyond existing conservation efforts”.

4. “To put it into perspective, this is the area of conservation [20% or
50%]. Please think about what is the maximum amount that you are
willing to pay as a one-time lump sum donation to the WWF to
support this SECOND programme.”

8:30-9:00 End of VR experience Participants were instructed to remove the headset and continue
with the survey.

Notes: Timings are approximate. Hotspot and valuation text is reproduced as presented to participants. The order
in which the 20% and 50% conservation programmes were presented was randomised across participants.



B. Variable Definitions and Sample

Table Al: Description of Independent Variables

Variable Description N/Mean %/S.D.
VR Dummy = 1if VR, = 0 if video — —
Scope Dummy = 1if 50% conservation, = 0 if 20% — —
Donation Dummy = 1 if real donation, = 0 if hypothetical — —
VR x Scope Interaction term between VR and Scope — —
VR x Donation Interaction term between VR and Donation — —
Env. Concern Mean concern level for tropical and temperate forest (1-7) 5.02 1.25
Env. Knowledge Mean score across 5 environmental knowledge items (0-5) 3.14 1.20
Env. Behaviour Sum of ‘yes’ responses to 5 forest-related behaviour items 2.68 0.99
(0-5)

Male Dummy = 1if male 77 31.3%
Education Ordinal: 1 =no degree, 2 = bachelor’s, 3 = graduate 2.48 0.68
Log Income Natural log of monthly income midpoint 6.48 1.18

Notes: All preregistered indices constructed as described in the preregistration plan (https://osf.io/8fj3d).

Table A2: Summary Statistics

Variable N %
Education No degree 26 10.57
Bachelor’s degree 76 30.89
Graduate/Professional 144 58.54
Gender Male 77 31.30
Female 169 68.70
Income Less than £300 50 20.33
£300-£599 38 15.45
£600-£899 33 13.41
£900-£1,199 35 14.23
£1,200-£1,999 40 16.26
£2,000+ 35 14.23
Prefer not to say 15 6.10
Age 18-24 130 52.85
25-34 80 32.52
35-44 18 7.32
45-54 10 4.07
55-64 7 2.85
65-74 1 0.41

Race Asian or Asian British 117 47.56



Black or Black, Caribbean or African British 8 3.25
Mixed or multiple ethnic groups 18 7.32
Other ethnic group 10 4.07
White 91 36.99
Prefer not to say 2 0.81
Student Yes 168 68.29
No 78 31.71
Children Yes 15 6.10
No 231 93.90
Participants 246 100
Table A3: Balance Tests
Media Type (mean) Donation Type (mean)
Variable Video VR Diff. (p-value) Hypothetical Real Diff. (p-value)
Education 2.538 2.426 0.112(0.197) 2.374 2.585 -0.211** (0.015)
Log Income 6.575 6.391 0.183(0.243) 6.506 6.448 0.059 (0.708)
Env. Behaviour 2.692 2.667 0.026 (0.840) 2.650 2.707 -0.057 (0.654)
Env. Knowledge 3.137 3.140 -0.003 (0.986) 3.000 3.276 -0.276* (0.071)
Env. Concern 4.953 5.074 -0.121(0.452) 5.041 4.992 0.049 (0.761)
Gender (Male) 0.350  0.279 0.071 (0.230) 0.366 0.260 0.106* (0.074)
Age Group 1.752  1.705 0.047 (0.717) 1.740 1.715 0.024 (0.850)
Participants 117 129 123 123

Notes: *p<0.1; **p < 0.05; ***p < 0.01.



C. Regression Coefficients for Main Specifications

Tables A4 and A5 report the underlying probit and GLM regression coefficients for the two-part
hurdle model. The main text Table 3 reports average marginal effects derived from these

specifications.

Table A4: Regression Coefficients — Scope Sensitivity Specification

Variables Probit 95% CI GLM 95% ClI
Intercept -1.845** [-3.258, -0.433] 0.766* [-0.135, 1.668]
(0.721) (0.460)

Scopeij 0.194** [0.010, 0.378] 0.451*** [0.300, 0.601]
(0.094) (0.077)

VR 0.172 [-0.231, 0.574] 0.103 [-0.133, 0.339]
(0.205) (0.120)

Donation; -1.143%** [-1.595, -0.691] -1.297*** [-1.543, -1.052]
(0.231) (0.125)

VR; x Scopej 0.037 [-0.261, 0.336] 0.016 [-0.194, 0.225]
(0.152) (0.107)

Env. Concern 0.164** [0.010, 0.319] 0.049 [-0.068, 0.166]
(0.079) (0.060)

Env. Knowledge 0.175* [-0.005, 0.355] 0.057 [-0.057, 0.170]
(0.092) (0.058)

Env. Behaviour 0.081 [-0.136, 0.299] -0.005 [-0.173, 0.163]
(0.111) (0.086)

Male -0.318 [-0.757,0.122] -0.027 [-0.357, 0.302]
(0.224) (0.168)

Education 0.038 [-0.226, 0.303] 0.197** [0.039, 0.355]
(0.135) (0.081)

Log Income 0.219%** [0.063, 0.375] 0.133** [0.014, 0.252]
(0.080) (0.061)

Observations 462

AlC 2738.64 -

BIC 2829.62

Notes: Dependent variables: First stage models whether WTP > 0 (binary); second stage models WTP amount in £
(conditional on WTP > 0). Clustered bootstrapped standard errors in parentheses (2,000 replications) with normal-
based confidence intervals. N=492-30=462, where 30 excluded respondents preferred not to report their income
level. Scope coefficient at the probit stage (0.194) indicates that higher conservation scope increases the
probability of positive WTP; at the GLM stage (0.451), it indicates that higher conservation scope increases WTP
amounts among participants willing to pay. *p <0.1; **p < 0.05; ***p < 0.01.



Table A5: Regression Coefficients — Hypothetical Bias Specification

Variables Probit 95% CI GLM 95% ClI
Intercept -1.819%* [-3.272,-0.365] 0.721 [-0.167, 1.610]
(0.742) (0.453)

Scopej 0.213%** [0.060, 0.365] 0.460%** [0.350, 0.570]
(0.078) (0.056)

VR 0.094 [-0.586, 0.774] 0.197 [-0.097, 0.491]
(0.347) (0.150)

Donationi -1.220*** [-1.814,-0.627] -1.187*** [-1.489, -0.885]
(0.303) (0.154)

VR; x Donationj 0.152 [-0.667, 0.970] -0.207 [-0.686, 0.271]
(0.417) (0.244)

Env. Concern 0.164** [0.010, 0.319] 0.045 [-0.069, 0.159]
(0.079) (0.058)

Env. Knowledge 0.176* [-0.005, 0.357] 0.059 [-0.057,0.175]
(0.092) (0.059)

Env. Behaviour 0.083 [-0.135, 0.301] -0.005 [-0.172,0.162]
(0.111) (0.085)

Male -0.321 [-0.760, 0.119] -0.035 [-0.367, 0.297]
(0.224) (0.169)

Education 0.030 [-0.237, 0.297] 0.207*** [0.051, 0.364]
(0.136) (0.080)

Log Income 0.223*** [0.066, 0.380] 0.131** [0.013, 0.249]
(0.080) (0.060)

Observations 462

AlC 2737.552 -

BIC 2828.534

Notes: Dependent variables: First stage models whether WTP > 0 (binary); second stage models WTP amount in £
(conditional on WTP > 0). Clustered bootstrapped standard errors in parentheses (2,000 replications) with normal-
based confidence intervals. N=492-30=462, where 30 excluded respondents preferred not to report their income
level. Donation coefficient at the probit stage (-1.220) indicates that real donations significantly reduce the
probability of making any contribution; at the GLM stage (-1.187), it indicates that real payments also decrease
contribution amounts among those willing to pay. *p <0.1; **p <0.05; ***p < 0.01.



D. Robustness Checks

D.1 Distributional Diagnostics
The Shapiro-Wilk test strongly rejects normality for positive WTP values (W = 0.732, p < 0.01).
Visual inspection reveals substantial right skewness, supporting the use of GLM with Gamma

distribution and log link rather than OLS.
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D.2 Certainty Corrections

Table A6: Average Marginal Effects for Certainty-Corrected WTP

Variables  Threshold 27 95% Cl Thris:"ld 95% Cl Thre:;m' 95% CI
Scopej 3.717%%* [2.394,5.040]  3.266%** [1.914,4.617] 2275*** [1.236,3.314]
(0.675) (0.689) (0.530)

VR 1.409 [0.905,3722] 1268  [0.994,3531] 0721  [-1.365,2.807]
(1.180) (1.154) (1.064)

Donation; ~ -8.120***  [-10.677,-5.563] -5.364*** [.7.783,-2.945] -2.118** [-4.204,-0.032]
(1.305) (1.234) (1.064)
gi’;aﬁom 1813 [6.773,3.147]  -1.507  [6.361,3.347]  -0.317  [-4.825,4.191]
(2.531) (2.477) (2.300)

Env. 1.259%* [0.265,2.254]  0.913**  [0.038,1.788]  0.727*  [-0.012, 1.465]

Concern
(0.508) (0.446) (0.377)

i%wze dge 1059 [0.047,2.165] 0681  [-0.369,1.730]  0.491  [-0.377,1.360]
(0.564) (0.535) (0.443)

Env.

oo -0.684 [2.192,0.824] 0060  [1253,1.373] 0506  [-0.525,1.537]
(0.769) (0.670) (0.526)

Male -0.994 [4.079,2.091]  -1.055  [-3.938,1.829] -0.701  [-3.120,1.719]
(1.574) (1.471) (1.234)

Education ~ 1.787** [0.206,3.278]  1.698**  [0.210,3.187]  1.504**  [0.160,2.848]
(0.761) (0.760) (0.686)

/L:fome 1.715%%+ [0.696,2.734]  1.775%** [0.817,2.733] 1747***  [0.829,2.665]
(0.520) (0.489) (0.468)

Notes: Dependentvariable is unconditional WTP in £. Clustered bootstrapped standard errors in parentheses (2,000
replications) with normal-based confidence intervals. N=462 for all three thresholds (492-30 respondents who
preferred not to report their income level). Donation coefficient shows the average marginal effect of real versus
hypothetical payment across all participants, not conditioned on presentation format. Conditional AME of Donation
— Threshold 7: Video -7.155 (p < 0.01) / VR -8.967 (p < 0.01); Threshold 8: Video -4.561 (p < 0.01) / VR —6.069 (p <
0.01); Threshold 9: Video -1.949 (p > 0.05) / VR -2.266 (p < 0.10). *p < 0.1; **p < 0.05; ***p < 0.01.



D.3 Link Function Robustness (Probit vs Logit)

Table A7: Probit vs Logit AMEs — Scope Sensitivity Specification

Variables Probit 95% CI Logit 95% CI

Scopej 0.056*** [0.018, 0.094] 0.056*** [0.018, 0.095]
(0.019) (0.020)

VR 0.050 [-0.047,0.147] 0.056 [-0.041, 0.152]
(0.049) (0.049)

Donation; -0.301*** [-0.392,-0.211] -0.307*** [-0.399, -0.215]
(0.046) (0.047)

VR; x Scopej 0.002 [-0.073, 0.078] 0.001 [-0.075, 0.078]
(0.039) (0.039)

Env. Concern 0.043** [0.005, 0.082] 0.041** [0.003, 0.079]
(0.020) (0.019)

Env. Knowledge 0.046** [0.004, 0.088] 0.048** [0.007, 0.089]
(0.022) (0.021)

Env. Behaviour 0.021 [-0.032, 0.075] 0.021 [-0.034, 0.075]
(0.027) (0.028)

Male -0.084 [-0.193, 0.025] -0.081 [-0.193, 0.031]
(0.056) (0.057)

Education 0.010 [-0.058, 0.078] 0.009 [-0.059, 0.078]
(0.034) (0.035)

Log Income 0.058*** [0.020, 0.095] 0.059*** [0.022, 0.096]
(0.019) (0.019)

Notes: Dependent variable is whether WTP > 0 (binary). Clustered bootstrapped standard errors in parentheses
(2,000 replications) with normal-based confidence intervals. N=462 (492-30 respondents who preferred not to
report their income level). Average marginal effects show the change in probability for a one-unit change in each
variable. *p <0.1; **p < 0.05; ***p <0.01.



Table A8: Probit vs Logit AMEs — Hypothetical Bias Specification

Variables Probit 95% CI Logit 95% CI

Scopej 0.056*** [0.018, 0.094] 0.056*** [0.018, 0.094]
(0.019) (0.019)

VRi 0.051 [-0.045, 0.148] 0.055 [-0.041, 0.152]
(0.049) (0.049)

Donation; -0.309*** [-0.404,-0.213] -0.311%** [-0.407,-0.216]
(0.049) (0.049)

VRi x Donation; 0.065 [-0.131, 0.262] 0.057 [-0.140, 0.253]
(0.100) (0.100)

Env. Concern 0.043** [0.005, 0.082] 0.041** [0.003, 0.079]
(0.020) (0.019)

Env. Knowledge 0.046** [0.004, 0.088] 0.048** [0.007, 0.089]
(0.021) (0.021)

Env. Behaviour 0.022 [-0.031, 0.075] 0.021 [-0.034, 0.075]
(0.027) (0.028)

Male -0.084 [-0.193, 0.024] -0.081 [-0.194, 0.032]
(0.055) (0.058)

Education 0.008 [-0.060, 0.076] 0.008 [-0.061, 0.076]
(0.035) (0.035)

Log Income 0.059*** [0.021, 0.096] 0.059*** [0.022, 0.097]
(0.019) (0.019)

Notes: Dependent variable is whether WTP > 0 (binary). Clustered bootstrapped standard errors in parentheses
(2,000 replications) with normal-based confidence intervals. N=462 (492-30 respondents who preferred not to
report their income level). Average marginal effects show the change in probability for a one-unit change in each
variable. *p < 0.1; **p < 0.05; ***p <0.01.



D.4 Distributional Robustness (Gamma, Gaussian, OLS)

Table A9: Population-Level AMEs — Scope Specification (Alternative Distributions)

Variables Gamma 95% CI Gaussian 95% ClI OLS log 95% ClI
Scopeji 4.610*** [3.290, 5.929] 5.058*** [3.440, 6.676] 4.313*** [2.769, 5.857]
(0.673) (0.825) (0.788)
VRi 1.450 [-0.759, 3.659] 2.006 [-0.906, 4.918] 0.816 [-1.407, 3.039]
(1.127) (1.486) (1.134)
. [-18.064, - [-18.271, -
. _ * kK _ *kx _ * kK - -
Donation; 14.428 10.792] 14.486 10.700] 13.181 [-16.530, -9.831]
(1.855) (1.931) (1.709)
VRi x 0.866 [-1.627, 3.358] 1.370 [-2.301, 5.042] 0.207 [-1.019, 1.434]
Scopej
(1.272) (1.873) (0.626)
Env.
0.809 [-0.316, 1.934] 0.345 [-1.305, 1.995] 0.580 [-0.413, 1.573]
Concern
(0.574) (0.842) (0.507)
Env. 0.903 [-0.211, 2.016] 0.172 [-1.547,1.892] 0.974* [-0.138, 2.085]
Knowledge
(0.568) (0.877) (0.567)
Env.
. 0.129 [-1.507, 1.766] 1.719 [-1.224, 4.663] 0.504 [-1.008, 2.015]
Behaviour
(0.835) (1.502) (0.771)
Male -0.938 [-4.210, 2.334] -4.236* [-8.879, 0.406] -2.256 [-5.126, 0.614]
(1.669) (2.368) (1.464)
Education 1.895** [0.254, 3.537] 1.796* [-0.280, 3.871] 1.387* [-0.091, 2.864]
(0.837) (1.059) (0.754)
Log 1.702*** [0.567,2.837] 2.104* [-0.335, 4.544] 1.756*** [0.647,2.865]
Income
(0.579) (1.245) (0.566)

Notes: Dependent variable is unconditional WTP in £ for all models. Models A (Gamma) and B (Gaussian) use two-
part models with the respective GLM as the second stage. Model C uses a two-part lognormal specification (probit
first stage; OLS on In(WTP) second stage). All models report population-level average marginal effects combining
the participation and amount decisions. Clustered bootstrapped standard errors in parentheses (2,000
replications) with normal-based confidence intervals. N=462 (492 - 30 respondents who preferred not to report
theirincome level). *p <0.1; **p <0.05; ***p < 0.01.



Table A10: Population-Level AMEs — Hypothetical Bias Specification (Alternative Distributions)

Variables Gamma 95% CI Gaussian 95% ClI OLS log 95% ClI

Scopej 4.705***  [3.322,6.087]  5.200***  [3.434,6.966] 4.068%*** [2.840, 5.297]
(0.706) (0.901) (0.627)

VRi 1.808 [-0.558, 4.175] 1.654 [-1.168, 4.476] 1.346 [-1.783, 4.475]
(1.207) (1.440) (1.597)

Donationj — -12.939*** [132(7)1] T 12.794%%* ['ig:‘llg:]’ i -12.091***  [-15.743,-8.439]
(1.397) (1.373) (1.863)

gﬁ’h; tion -2.284  [-7.458,2.891] -2.546 [-8.698, 3.607] -0.840 [-4.264, 2.584]
(2.640) (3.139) (1.747)

g’;‘;cem 0.773 [-0.328, 1.874] 0.359 [-1.284, 2.002] 0.575 [-0.413, 1.563]
(0.562) (0.838) (0.504)

i’;g'w[e dge 0.924 [-0.213, 2.061] 0.158 [-1.564, 1.880] 0.962* [-0.151, 2.076]
(0.580) (0.879) (0.568)

gg;'awour 0.130 [-1.501, 1.761] 1.760 [-1.210, 4.730] 0.525 [-0.979, 2.029]
(0.832) (1.515) (0.768)

Male -1.017  [-4.343,2.308]  -4.252*  [-8.867,0.363] -2.319 [-5.179, 0.541]
(1.697) (2.355) (1.459)

Education ~ 1.981**  [0.361, 3.600] 1.816*  [-0.270,3.902] 1.478** [0.005, 2.952]
(0.827) (1.064) (0.752)

f:fome 1.691***  [0.565, 2.817] 2.116*  [-0.332,4.563] 1.730%** [0.622, 2.838]
(0.575) (1.249) (0.565)

Notes: Dependent variable is unconditional WTP in £ for all models. Models A and B use two-part models with
Gamma and Gaussian GLMs (second stage) respectively. Model C uses a two-part lognormal specification (probit
first stage; OLS on In(WTP) second stage). All models report population-level average marginal effects combining
the participation and amount decisions. Clustered bootstrapped standard errors in parentheses (2,000
replications) with normal-based confidence intervals. N=462 (492 - 30 respondents who preferred not to report
theirincome level). *p < 0.1; **p <0.05; ***p < 0.01.



D.5 Sample Sensitivity (Speedsters and Outliers Included)

To assess potential impacts of response quality, the analysis evaluated whether results were
sensitive to the exclusion of speedsters and outliers. Robustness checks including speedsters
and outliers confirmed the paper’s central findings regarding scope sensitivity and the absence
of VR moderation. Scope maintained its positive and statistically significant effect in both
specifications, demonstrating the stability of the key result despite reduced significance in some
control variables. Hypothetical bias (Donation) remained large, negative, and highly significant
when speedsters and outliers were retained, at both the participation stage and the population
level, confirming that the hypothetical bias finding is not an artefact of excluding these atypical

responses.

VR’s own main effect remained non-significant in the scope specification when speedsters and
outliers were retained (probit: 0.056, p = 0.248; population: -1.625, p = 0.414), consistent with
the main analysis. This null result also held in the hypothetical bias specification, where VR
remained non-significant at both stages. Crucially, both interaction terms of interest remained
statistically insignificant across specifications: VR x Scope (population: -1.815, p = 0.349;
probit: —0.005, p = 0.905) and VR x Donation (population: 5.371, p = 0.294; probit: 0.007, p =
0.941), confirming that neither the scope sensitivity nor the hypothetical bias null findings are

driven by the exclusion of speedsters and outliers.

Table A11: AMEs — Scope Specification with Speedsters and Outliers

Variables Probit 95% ClI Population 95% ClI

Scopej 0.058*** [0.020, 0.095] 6.207*** [4.029, 8.386]
(0.019) (1.112)

VRi 0.056 [-0.039, 0.150] -1.625 [-5.522,2.271]
(0.048) (1.988)

Donation; -0.299%** [-0.387,-0.210] -20.433*** [__12; 'gjf]’
(0.045) (3.873)

VR x Scopej -0.005 [-0.079, 0.070] -1.815 [-5.618, 1.988]
(0.038) (1.940)

Env. Concern 0.034* [-0.003, 0.071] 0.158 [-1.446, 1.762]
(0.019) (0.818)

Env. Knowledge 0.072*** [0.029, 0.115] 1.974** [0.091, 3.857]



(0.022) (0.961)

Env. Behaviour -0.006 [-0.059, 0.048] -1.400 [-3.872,1.071]
(0.027) (1.261)

Male -0.057 [-0.164, 0.050] -2.436 [-6.899, 2.027]
(0.055) (2.277)

Education 0.013 [-0.054, 0.081] 2.445 [-0.535, 5.425]
(0.034) (1.520)

Log Income 0.042** [0.004, 0.079] 2.836%** [0.697, 4.976]
(0.019) (1.092)

Notes: Dependent variables: Probit models whether WTP>0; population-level models unconditional WTP in £.
Clustered bootstrapped standard errors in parentheses (2,000 replications) with normal-based confidence
intervals. Sample includes potential speedsters and outliers (N=494). Probit columns report AMES on participation
probability. Population columns report combined AMEs in £. *p < 0.1; **p < 0.05; ***p < 0.01.

Table A12: AMEs — Hypothetical Bias Specification with Speedsters and Outliers

Variables Probit 95% CI Population 95% CI

Scopej 0.058*** [0.021, 0.095] 6.301*** [4.093, 8.510]
(0.019) (1.127)

VR 0.055 [-0.040, 0.149] -2.149 [-6.952, 2.653]
(0.048) (2.450)

Donation; -0.312*** [-0.409, -0.214] -17.087*** [__1212"59881]’
(0.050) (2.805)

VR; x Donation; 0.007 [-0.184, 0.199] 5.371 [1_:_ fgg]’
(0.098) (5.118)

Env. Concern 0.034* [-0.004, 0.072] 0.255 [-1.291, 1.800]
(0.019) (0.789)

Env. Knowledge 0.072*** [0.028, 0.115] 1.909** [0.060, 3.758]
(0.022) (0.943)

Env. Behaviour -0.006 [-0.059, 0.048] -1.348 [-3.829, 1.133]
(0.027) (1.266)

Male -0.057 [-0.165, 0.051] -2.287 [-6.785,2.212]
(0.055) (2.295)

Education 0.014 [-0.053, 0.082] 2.339 [-0.519, 5.198]
(0.035) (1.459)

Log Income 0.041** [0.003, 0.079] 2.831** [0.682, 4.981]
(0.019) (1.097)

Notes: Dependent variables: Probit models whether WTP>0; population-level models unconditional WTP in £.
Clustered bootstrapped standard errors in parentheses (2,000 replications) with normal-based confidence



intervals. Sample includes potential speedsters and outliers (N=494). Probit columns report AMEs on participation
probability. Population columns report combined AMEs in £. *p < 0.1; **p < 0.05; ***p < 0.01.



D.6 Sample Sensitivity (Protest Responses Included)

To address whether protest responses influenced the main findings, the analysis was re-
estimated including the 26 responses identified as reflecting organisational distrust rather than
genuine zero valuations. Robustness checks including protest responses confirmed the main
findings. Scope maintained its positive and highly significant effect across both specifications
(population AME £4.19-£4.28, both p < 0.01), with a modest attenuation relative to the main
analysis (£4.61) reflecting the additional zero-WTP observations. The population-level donation
coefficient remained large, negative, and highly significant in both specifications, consistent
with the main analysis. Critically, both interaction terms of interest remained non-significant: VR
x Scope (1.024, p = 0.383 at the population level; 0.005, p = 0.883 at the probit stage) and VR x
Donation (-2.733, p = 0.302 at the population level; 0.053, p = 0.587 at the probit stage),
confirming that neither the scope sensitivity nor the hypothetical bias null-moderation findings

are sensitive to the inclusion of protest responses.

Table A13: AMEs — Scope Specification with Protest Responses Included

Variables Probit 95% ClI Population 95% CI

Scopej 0.051*** [0.017, 0.084] 4.188*** [2.969, 5.407]
(0.017) (0.622)

VR 0.075 [-0.023, 0.174] 1.580 [-0.493, 3.654]
(0.050) (1.058)

Donation; -0.337*** [-0.425, -0.250] -13.677*** [__11; '3055’]’
(0.045) (1.722)

VR; x Scopej 0.005 [-0.062, 0.072] 1.024 [-1.276, 3.323]
(0.034) (1.173)

Env. Concern 0.059*** [0.020, 0.098] 0.906* [-0.126, 1.939]
(0.020) (0.527)

Env. Knowledge 0.036 [-0.008, 0.080] 0.780 [-0.296, 1.856]
(0.022) (0.549)

Env. Behaviour 0.011 [-0.041, 0.064] 0.054 [-1.414, 1.521]
(0.027) (0.749)

Male -0.111** [-0.219, -0.003] -1.157 [-4.137, 1.823]
(0.055) (1.521)

Education 0.005 [-0.065, 0.076] 1.690** [0.155, 3.225]
(0.036) (0.783)

Log Income 0.060%** [0.023, 0.097] 1.621%** [0.574, 2.668]



(0.019) (0.534)

Notes: Dependent variables: Probit models whether WTP>0; population-level models unconditional WTP in £.
Clustered bootstrapped standard errors in parentheses (2,000 replications) with normal-based confidence
intervals. Sample includes protest responses, no outliers and speedsters (N=510). Probit columns report AMEs on
participation probability. Population columns report combined AMEs in £. *p < 0.1; **p < 0.05; ***p < 0.01.

Table A14: AMEs — Hypothetical Bias Specification with Protest Responses Included

Variables Probit 95% ClI Population 95% CI

Scopej 0.051*** [0.017, 0.084] 4.276%** [3.002, 5.550]
(0.017) (0.650)

VR 0.076 [-0.022, 0.174] 1.949* [-0.309, 4.207]
(0.050) (1.152)

Donation; -0.351*** [-0.449, -0.253] -12.683*** [__113 12155’]
(0.050) (1.311)

VRi x Donation; 0.053 [-0.138, 0.244] -2.733 [-7.920, 2.454]
(0.097) (2.647)

Env. Concern 0.059*** [0.020, 0.098] 0.873* [-0.132, 1.878]
(0.020) (0.513)

Env. Knowledge 0.036 [-0.008, 0.080] 0.798 [-0.293, 1.888]
(0.023) (0.556)

Env. Behaviour 0.012 [-0.041, 0.064] 0.051 [-1.407, 1.510]
(0.027) (0.744)

Male -0.111** [-0.219, -0.003] -1.224 [-4.250, 1.803]
(0.055) (1.544)

Education 0.005 [-0.067,0.077] 1.778** [0.242, 3.314]
(0.037) (0.784)

Log Income 0.061*** [0.023, 0.098] 1.604*** [0.556, 2.652]
(0.019) (0.535)

Notes: Dependent variables: Probit models whether WTP>0; population-level models unconditional WTP in £.
Clustered bootstrapped standard errors in parentheses (2,000 replications) with normal-based confidence
intervals. Sample includes protest responses, no outliers and speedsters (N=510). Probit columns report AMEs on
participation probability. Population columns report combined AMEs in £. *p < 0.1; **p < 0.05; ***p < 0.01.



D.7 Interval Regression

Interval regressions were also conducted for hypothetical donations only, following standard
practice for payment card elicitation (OECD, 2018). For these analyses, WTP responses were
treated as intervals rather than as point estimates. The lower bound was set as the selected
payment card value, while the upper bound was the next higher value on the card. For example,
if a participant selected £0, this was coded as the interval [£0, £2]; if they selected £20, it was
coded as [£20, £25]. For the highest payment card value of £30, the upper bound was set to £35.
Responses above £30, where participants manually entered values, were treated as point
estimates since these represent precise WTP amounts rather than interval selections. The
interval regression showed no meaningful differences from the main analysis, confirming the
robustness of the main findings to different assumptions about payment card response

interpretation.

Table A15: Interval Regression Results

Variables Coefficient 95% ClI

Intercept -17.401* [-37.328, 2.526]
(10.167)

Scopej 8.137*** [4.482, 11.792]
(1.865)

VR 2.603 [-1.542, 6.748]
(2.115)

VR x Scopej 0.906 [-4.265, 6.077]
(2.638)

Env. Concern 1.319 [-0.971, 3.609]
(1.169)

Env. Knowledge 0.997 [-1.589, 3.583]
(1.319)

Env. Behaviour 1.224 [-2.668, 5.115]
(1.985)

Male -6.320** [-12.570,-0.071]
(3.189)

Education 2.711* [-0.200, 5.622]
(1.485)

Log Income 1.746 [-1.214, 4.705]

(1.510)




Notes: Dependent variable is the interval-bounded WTP in £, specified as lower and upper bounds for interval
regression. Clustered bootstrapped standard errors in parentheses (2,000 replications) with normal-based
confidence intervals. Sample includes hypothetical donations only (N=230). *p < 0.1; **p <0.05; ***p < 0.01.



E. Exploratory Analyses

E.1 Within-VR Scope x Donation Interaction

To validate VR as a presentation format for eliciting scope-sensitive valuations across real and
hypothetical contexts, Table A16 illustrates that scope sensitivity was present in both real and
hypothetical settings in both within-VR and within-video sample. Although the Scope x Donation
interaction is significant in £ terms, converting to arc scope elasticities and bootstrapping the
difference (2,000 replications, clustered by respondent) shows no significant difference
betweenreal and hypothetical donation: 0.585vs. 0.616 within VR (difference =0.031, p =0.879)
and 0.528 vs. 0.639 within video (difference = 0.111, p = 0.498). A parallel check using
calibration factors shows no significant increase in proportional hypothetical overstatement
with conservation scope: 5.493vs. 5.666 (20% vs. 50% scope) within VR (difference =0.173, p =
0.875) and 4.957 vs. 5.462 within video (difference = 0.505, p = 0.542).

Table A16: Scope Sensitivity Across Donation Types

Within VR Within Video

Variables AME 95% ClI AME 95% ClI

Scopej 5.297*** [3.205, 7.389] 4.412%** [2.417, 6.406]
(1.067) (1.018)

Donation; -13.955*** [-18.105, -9.806] -12.057*** [-15.839, -8.276]
(2.117) (1.929)

Scopej x Donation; -7.366%*** [-11.306, -3.426] -6.332%** [-10.202, -2.463]
(2.010) (1.974)

Env. Concern 0.559 [-1.208, 2.326] 0.782 [-0.438, 2.003]
(0.902) (0.623)

Env. Knowledge 1.078 [-0.846, 3.003] 0.908 [-0.359, 2.175]
(0.982) (0.646)

Env. Behaviour -0.599 [-3.045, 1.847] 1.387 [-0.598, 3.372]
(1.248) (1.013)

Male 0.365 [-5.108, 5.839] -2.928 [-6.520, 0.665]
(2.793) (1.833)

Education 2.362** [0.008, 4.716] 0.789 [-1.522, 3.100]
(1.201) (1.179)

Log Income 1.631* [-0.117, 3.379] 1.901** [0.420, 3.381]

(0.892) (0.755)




Notes: Dependentvariable is unconditional WTP in £. Clustered bootstrapped standard errors in parentheses (2,000
replications) with normal-based confidence intervals. N=246 (123 clusters) within VR; N=216 (108 clusters) within
Video. Scope coefficient shows the average marginal effect of increasing conservation from 20% to 50% across all
participants, not conditioned on donation type or presentation format. Conditional AME of Scope — VR: Real 1.524

(p <0.05) / Hypothetical 8.890 (p < 0.01); Video: Real 1.363 (p <0.01) / Hypothetical 7.695 (p < 0.01). *p <0.1; **p
<0.05; ***p <0.01.



E.2 Additional Moderators: Discomfort and Prior VR Experience

While realism and presence are key theoretical constructs in VR valuation studies, practical
factors such as physiological discomfort may also shape valuation responses. Following the
preregistered analysis plan, a discomfort index was created by averaging the levels of
disorientation, general discomfort, and nausea reported by participants. Table A17 and A18
revealed that discomfort moderated scope sensitivity but not hypothetical bias. A one-unit
increase in discomfort was associated with a £1.01 reduction in WTP for a larger conservation
area. Notably, prior VR experience did not moderate scope sensitivity nor hypothetical bias,
indicating the effects reflect fundamental characteristics of the medium rather than novelty

effects.

Table A17: Within-VR Scope Sensitivity — Discomfort and Prior VR Experience (AMEs)

Variables Discomfort 95% ClI Prior VR 95% CI

Scopej 5.025%** [3.007, 7.042] 5.069%** [3.003, 7.135]
(1.029) (1.054)

Donation; -16.360*** [-22.147,-10.572] -16.541*** [-22.537,-10.545]
(2.953) (3.059)

Experiential Dimension -1.284* [-2.645, 0.076] -1.086 [-5.340, 3.168]
(0.694) (2.171)

Scopej x Experiential

Dimension -1.006** [-1.785, -0.227] -0.509 [-4.957, 3.938]
(0.397) (2.269)

Env. Concern 0.412 [-1.335, 2.158] 0.648 [-1.108, 2.403]
(0.891) (0.896)

Env. Knowledge 1.185 [-0.695, 3.065] 1.101 [-0.822, 3.024]
(0.959) (0.981)

Env. Behaviour -0.670 [-3.122, 1.782] -0.711 [-3.229, 1.807]
(1.251) (1.285)

Male -0.242 [-5.526, 5.042] 0.382 [-5.115, 5.880]
(2.696) (2.805)

Education 1.856 [-0.523, 4.235] 2.536** [0.164, 4.908]
(1.214) (1.210)

Log Income 1.602* [-0.090, 3.295] 1.414 [-0.340, 3.168]

Notes: Dependentvariable is unconditional WTP in £. Clustered bootstrapped standard errors in parentheses (2,000
replications) with normal-based confidence intervals. N=246 (123 clusters) for both columns. Scope coefficient
shows the average marginal effect of increasing conservation from 20% to 50% across all participants, not
conditioned on specific moderator values. Each column estimates a separate model interacting the named
experiential dimension with conservation scope. Conditional AME of Scope at lowest/highest moderator level —



Discomfort: 6.760 (p <0.01)/1.731 (p > 0.05); Prior VR Experience: 5.379 (p <0.01) / 4.870 (p < 0.01). *p <0.1; **p
<0.05; ***p < 0.01.

Table A18: Within-VR Hypothetical Bias — Discomfort and Prior VR Experience (AMEs)

Variables Discomfort 95% CI Prior VR 95% Cl

Scopej 4.967*** [2.917,7.017] 5.113%** [3.064, 7.163]
(1.046) (1.046)

Donation; -13.892*** [-17.919, -9.865] -13.694*** [-17.909, -9.479]
(2.055) (2.151)

Experiential Dimension -0.922 [-2.443, 0.599] -0.064 [-4.478, 4.350]
(0.776) (2.252)

?;:;’;’rgl; Dimension 0.692 [-2.011, 3.396] -0.896 [-10.545, 8.753]
(1.379) (4.923)

Env. Concern 0.462 [-1.302, 2.225] 0.626 [-1.151, 2.402]
(0.900) (0.907)

Env. Knowledge 1.232 [-0.630, 3.094] 1.032 [-0.936, 3.000]
(0.950) (1.004)

Env. Behaviour -0.713 [-3.176, 1.751] -0.699 [-3.228, 1.830]
(1.257) (1.290)

Male -0.326 [-5.487, 4.834] 0.327 [-5.272,5.926]
(2.633) (2.857)

Education 2.106 [-0.438, 4.651] 2.409* [-0.054, 4.872]
(1.298) (1.257)

Log Income 1.619* [-0.089, 3.328] 1.667* [-0.279, 3.613]
(0.872) (0.993)

Notes: Dependentvariable is unconditional WTP in £. Clustered bootstrapped standard errors in parentheses (2,000
replications) with normal-based confidence intervals. N=246 (123 clusters) for both columns. Donation coefficient
shows the average marginal effect of real versus hypothetical payment across all participants, not conditioned on
specific moderator values. Each column estimates a separate model interacting the named experiential dimension
with donation type. Conditional AME of Donation at lowest/highest moderator level — Discomfort: -14.808 (p <
0.01) /-11.347 (p < 0.05); Prior VR Experience: -13.148 (p < 0.01) / -14.044 (p < 0.01). *p <0.1; **p < 0.05; ***p <
0.01.



E.3 Combined Models (All Experiential Dimensions)

Presence, realism, and emotion are moderately correlated (r = 0.50-0.70) because they
represent overlapping dimensions of immersive experience. The main text therefore estimates
each moderator separately to capture its overall association with valuation behaviour. By
contrast, the combined specification below estimates only the unique partial association of
each moderator conditional on the others. As the moderators capture overlapping aspects of
immersion, the combined specification produces less precise interaction estimates, although

the substantive directional patterns remain similar.

Table A19: Combined Model AMEs — Scope Sensitivity (Within VR)

Variables AME 95% CI

Scopej 5.045%** [2.932, 7.158]
(1.078)

Donation; -16.236*** [-22.144,-10.327]
(3.014)

Realism 1.424 [-0.587, 3.434]
(1.026)

Emotion 0.889 [-0.957,2.736]
(0.942)

Presence -0.893 [-3.397, 1.611]
(1.278)

Scopej x Realism 0.915 [-0.643,2.473]
(0.795)

Scopejx Emotion -0.742 [-3.124, 1.640]
(1.215)

Scopeijix Presence 2.274 [-1.478, 6.026]
(1.914)

Env. Concern 0.058 [-1.611, 1.728]
(0.891)

Env. Knowledge 1.202 [-0.757, 3.160]
(0.999)

Env. Behaviour -0.759 [-3.161, 1.643]
(1.225)

Male 1.468 [-4.264, 7.201]
(2.925)

Education 2.353* [-0.214, 4.921]



(1.310)
Log Income 1.368 [-0.441, 3.177]

(0.923)

Notes: Dependentvariable is unconditional WTP in £. Clustered bootstrapped standard errors in parentheses (2,000
replications) with normal-based confidence intervals. N=246 (123 clusters). Scope coefficient shows the average
marginal effect of increasing conservation from 20% to 50% across all participants, not conditioned on specific
moderator values. Conditional AME of Scope at lowest/highest moderator level — Presence: -9.202 (p > 0.05) /

6.718 (p < 0.05); Emotion: 7.131 (p > 0.05) / 1.939 (p > 0.05); Realism: 2.546 (p > 0.05) / 7.121 (p < 0.01). *p < 0.1;
**p <0.05; ***p <0.01.




Table A20: Combined Model AMEs — Hypothetical Bias (Within VR)

Variables AME 95% CI

Scopej 4.981%** [3.022, 6.939]
(0.999)

Donation; —-14.554*** [-19.270, -9.838]
(2.406)

Realism 1.205 [-1.190, 3.601]
(1.222)

Emotion 1.630 [-0.445, 3.706]
(1.059)

Presence -1.219 [-4.006, 1.569]
(1.422)

Donation; x Realism -1.688 [-5.928, 2.553]
(2.163)

Donation; x Emotion -4.092 [-12.799, 4.615]
(4.442)

Donationi x Presence 3.618 [-11.515, 18.751]
(7.721)

Env. Concern -0.446 [-2.252, 1.361]
(0.922)

Env. Knowledge 1.794* [-0.2083, 3.791]
(1.019)

Env. Behaviour -0.726 [-3.320, 1.868]
(1.324)

Male 1.493 [-4.338, 7.324]
(2.975)

Education 2.039 [-0.531, 4.609]
(1.311)

Log Income 1.318 [-0.538, 3.174]
(0.947)

Notes: Dependentvariable is unconditional WTP in £. Clustered bootstrapped standard errors in parentheses (2,000
replications) with normal-based confidence intervals. N=246 (123 clusters). Donation coefficient shows the
average marginal effect of real versus hypothetical payment across all participants, not conditioned on specific
moderator values. Conditional AME of Donation at lowest/highest moderator level — Presence: -36.553 (p > 0.05)
/-11.230 (p < 0.05); Emotion: 2.173 (p > 0.05) / -26.468 (p < 0.01); Realism: -8.383 (p > 0.05) / -16.821 (p < 0.01).
*p <0.1; **p < 0.05; ***p <0.01.



E.4 Within-Video Heterogeneity in Hypothetical Bias

Table A21: Within-Video Experiential Moderators of Hypothetical Bias (AMEs)

Variables Presence 95% ClI Emotion 95% ClI Realism 95% CI

Scopej 4.170%** [2.397, 5.943] 4.206*** [2.426, 5.987] 3.991%** [sg’f;’
(0.905) (0.908) (0.829)

Donationi -11.912*** [-15.608, -8.216] -11.754*** [-15.463,-8.046] -11.715*** [__21351235’
(1.886) (1.892) (1.797)

g’;ﬁq e;’? i’l’;';” -0215  [-1.066, 0.636] -0393  [-1.374,0.588] -0.333 [;.1{323;?’
(0.434) (0.501) (0.612)

Donation;j x

Experiential -0.163 [-2.048, 1.722] 0.897 [-1.656, 3.451] 0.181 [;3;03?’

Dimension ’
(0.962) (1.303) (1.726)

Env. Concern 0.873 [-0.442, 2.187] 0.854 [-0.423, 2.130] 0.796 [_2?6‘:377‘]1’
(0.671) (0.651) (0.648)

Env. Knowledge 0.921 [-0.501, 2.342] 0.965 [-0.291, 2.220] 0.853 [_2%11?’
(0.725) (0.641) (0.647)

Env. Behaviour 1.411 [-0.601, 3.423] 1.561 [-0.501, 3.622] 1.473 [;%2%?’
(1.027) (1.052) (1.060)

Male -2.969 [-6.668, 0.730] -3.153* [-6.903, 0.597] -3.208* [;?51873?’
(1.887) (1.913) (1.980)

Education 0.914 [-1.471, 3.299] 0.482 [-1.847,2.812] 0.709 [;'1(‘)271?’
(1.217) (1.188) (1.215)

Log Income 1.907** [0.434, 3.380] 1.860** [0.393, 3.326] 1.877** [2;6869]’
(0.751) (0.748) (0.759)

Notes: Dependentvariable is unconditional WTP in £. Clustered bootstrapped standard errors in parentheses (2,000
replications) with normal-based confidence intervals. N=216 (108 clusters), video (non-VR) subsample. Donation
coefficient shows the average marginal effect of real versus hypothetical payment across all participants, not
conditioned on specific moderator values. Conditional AME of Donation at lowest/highest moderator level —
Presence: -11.669 (p <0.05)/-12.811 (p < 0.01); Emotion: -16.237 (p <0.05) / -9.955 (p < 0.01); Realism: -12.003
(p>0.05)/-10.739 (p < 0.01). *p < 0.1; **p < 0.05; ***p < 0.01.



E.5 Marginal Effects of Scope and Donation at Each Moderator Level

Table A22: Marginal Effects of Scope and Donation on WTP by Moderator Level

Rating Realism (Scope) Presence (Scope) Emotion (Donation) (I;‘:::litsi::l)
0 -0.074 -2.730
B (2.158) (5.987) B
1 — 0.710 -4.556 —
(1.747) (4.557)
2 1.380 1.566 -6.619* -6.082
(1.268) (1.402) (3.540) (3.698)
3 2.167** 2.502** -8.969*** -7.930**
(1.039) (1.108) (2.742) (3.086)
4 3.171*** 3.522*** -11.667*** -10.126***
(0.839) (0.905) (2.139) (2.384)
5 4.440*** 4.630*** -14.787*** -12.696***
(0.872) (0.928) (2.080) (1.842)
6 6.033*** 5.834*** -18.413*** -15.656%**
(1.377) (1.300) (3.100) (2.513)
7 8.019*** 7.137*** —22.645%** -18.999***
(2.343) (1.993) (5.213) (4.891)

Notes: Dependent variable is unconditional WTP in £. Scope columns report the average marginal effect of larger
conservation scope; Donation columns report the average marginal effect of real (vs. hypothetical) payment.
Clustered bootstrapped standard errors in parentheses (2,000 replications) with normal-based confidence
intervals. N=246 (123 clusters). No individual selected 0 & 1 for realism rating. *p < 0.1; **p < 0.05; ***p < 0.01.



Table A23: Marginal Effect of Larger Scope on WTP by Discomfort Level

Discomfort AME 95% CI

0 6.760*** [3.659, 9.862]
(1.582)

0.5 6.020*** [3.476, 8.565]
(1.298)

1 5.345*** [3.196, 7.495]
(1.097)

15 4.730%** [2.824,6.635]
(0.972)

2 4.169*** [2.377,5.961]
(0.914)

3 3.195*** [1.370,5.019]
(0.931)

4 2.391** [0.384, 4.398]
(1.024)

5 1.731 [-0.487, 3.948]
(1.131)

Notes: Dependentvariable is unconditional WTP in £. Clustered bootstrapped standard errors in parentheses (2,000
replications) with normal-based confidence intervals. N=246 (123 clusters). Discomfort is the average of three
variables: nausea, disorientation, and general discomfort, taking on values from 0 to 5. Conditional AME of Scope
at the lowest moderator level — Discomfort: 6.760. *p < 0.1; **p < 0.05; ***p < 0.01.



E.6 Full AME Specifications for Within-VR Moderator Models

Tables A24 and A25 report the full population-level average marginal effects for the within-VR

moderator specifications. The main text Tables 4 and 5 report abbreviated versions only.

Table A24: Population-Level AMEs — Within-VR Scope Sensitivity Moderators

Variables Presence 95% Cl Emotion 95% ClI Realism 95% CI
Scopej 5.027*** [2.966, 7.088] 4.971%** [2.957, 6.984] 4,929*** [2.910, 6.948]
(1.052) (1.027) (1.030)
. [-21.934, [-22.190, [-21.387,
. —_ * % % - * % % —_ * k%
Donation; 16.018 £10.102] 16.165 £10.141] 15.784 £10.180]
(3.018) (3.074) (2.859)
Experiential o 573 [-0897,2.044]  0.886  [-0.362,2.135]  1379*  [-0.124,2.881]
Dimension
(0.750) (0.637) (0.767)
Scopejj x
Experiential 1.030** [0.086, 1.974] 0.569 [-0.433, 1.571] 1.328** [0.094, 2.561]
Dimension
(0.482) (0.511) (0.629)
Env. 0.588 [-1.202, 2.379] 0.442 [-1.273,2.157] 0.252 [-1.401, 1.904]
Concern
(0.913) (0.875) (0.843)
Env.
0.924 [-1.014, 2.861] 1.102 [-0.785, 2.989] 0.960 [-0.828, 2.749]
Knowledge
(0.988) (0.963) (0.912)
Env.
. -0.538 [-2.935, 1.859] -0.718 [-3.158, 1.722] -0.545 [-2.869, 1.779]
Behaviour
(1.223) (1.245) (1.186)
Male 1.046 [-4.703, 6.794] 1.379 [-4.325,7.083] 1.484 [-4.183,7.150]
(2.933) (2.910) (2.891)
Education 2.261* [-0.190, 4.712] 2.224* [-0.285, 4.733] 2.277* [-0.113, 4.666]
(1.250) (1.280) (1.219)
Log Income 1.512* [-0.269, 3.293] 1.537* [-0.203, 3.276] 1.293 [-0.464, 3.051]
(0.909) (0.888) (0.897)

Notes: Dependent variable is unconditional WTP in £. Clustered bootstrapped standard errors in parentheses (2,000
replications) with normal-based confidence intervals. N=246 (123 clusters). Scope coefficient shows the average
marginal effect of increasing conservation from 20% to 50% across all participants, not conditioned on specific
moderator values. Each column estimates a separate model interacting the named experiential dimension with
conservation scope; “experiential dimension” refers to the column-heading variable. Conditional AME of Scope at
lowest/highest moderator level — Presence: -0.074 (p > 0.05) / 7.137 (p < 0.01); Emotion: 2.659 (p > 0.05) / 6.642
(p <0.01); Realism: 1.380 (p > 0.05) / 8.019 (p < 0.01). *p < 0.1; **p < 0.05; ***p < 0.01.



Table A25: Population-Level AMEs — Within-VR Hypothetical Bias Moderators

Variables Presence 95% CI Emotion 95% CI Realism 95% ClI
Scopej 5.059***  [2.998,7.120]  5.159*** [3.040, 7.277] 4.906%** [2.903, 6.909]
(1.052) (1.081) (1.022)

. [-17.879, [-18.950, [-17.633,

. —_ * % % —_ * % % —_ * % %
Donation; 13.790 ~9.701] 14.625 £10.300] 13.700 ~9.766]
(2.086) (2.207) (2.007)
Experiential 4 oy [-1.057,2.364]  1.349*  [-0.029,2727]  1.566*  [-0.297,3.428]
Dimension
(0.873) (0.703) (0.950)
Donation; x
Experiential -1.425 [-4.357,1.507] -2.845** [-5.622,-0.068] -2.583* [-5.508, 0.341]
Dimension
(1.496) (1.417) (1.492)
Env.
0.527 [-1.369, 2.424] 0.098 [-1.697, 1.893] 0.162 [-1.540, 1.864]
Concern
(0.968) (0.916) (0.868)
Env. 0.945 [-1.036, 2.926] 1.473 [-0.451, 3.396] 0.995 [-0.805, 2.795]
Knowledge
(1.011) (0.981) (0.918)
Env.
. -0.572 [-3.001, 1.858] -0.727 [-3.238, 1.784] -0.608 [-2.951, 1.735]
Behaviour
(1.239) (1.281) (1.196)
Male 1.100 [-4.840,7.041] 1.530 [-4.069, 7.129] 1.564 [-4.145,7.272]
(3.031) (2.857) (2.913)
Education 2.034* [-0.368, 4.437] 1.784 [-0.679, 4.247] 2.000* [-0.370, 4.371]
(1.226) (1.257) (1.209)
Log Income 1.480 [-0.346, 3.307] 1.473 [-0.297, 3.243] 1.261 [-0.477,2.999]
(0.932) (0.903) (0.887)

Notes: Dependentvariable is unconditional WTP in £. Clustered bootstrapped standard errors in parentheses (2,000
replications) with normal-based confidence intervals. N=246 (123 clusters). Donation coefficient shows the
average marginal effect of real versus hypothetical payment across all participants, not conditioned on specific
moderator values. Each column estimates a separate model interacting the named experiential dimension with
donation type; “experiential dimension” refers to the column-heading variable. Conditional AME of Donation at
lowest/highest moderator level — Presence: -6.583 (p > 0.05) / -16.559 (p < 0.01); Emotion: -2.730 (p > 0.05) /
-22.645 (p <0.01); Realism: -6.082 (p > 0.05) / =19.000 (p < 0.01). *p < 0.1; **p < 0.05; ***p < 0.01.



E.7 Full Regression Coefficients for Within-VR Moderator Models
Tables A26-A31 report the underlying probit and GLM regression coefficients for the separate
within-VR moderator specifications. The main text Tables 4 and 5 report population-level average

marginal effects derived from these models.

Table A26: Regression Coefficients — Emotion x Scope (Within VR)

Variables Probit 95% CI GLM 95% CI

Intercept -2.343** [-4.355, -0.331] 1.105 [-0.307, 2.518]
(1.026) (0.721)

Scopej 0.305 [-0.483, 1.092] 0.353 [-0.125, 0.831]
(0.402) (0.244)

Donation; -1.041%** [-1.799, -0.282] -1.398*** [-1.771, -1.024]
(0.387) (0.191)

Emotion -0.025 [-0.245, 0.194] 0.082 [-0.039, 0.203]
(0.112) (0.062)

Scopej x Emotion -0.015 [-0.161, 0.132] 0.022 [-0.076, 0.120]
(0.075) (0.050)

Env. Concern 0.192 [-0.046, 0.430] 0.004 [-0.168, 0.176]
(0.121) (0.088)

Env. Knowledge 0.161 [-0.108, 0.430] 0.076 [-0.105, 0.258]
(0.137) (0.093)

Env. Behaviour -0.055 [-0.381, 0.271] -0.060 [-0.283, 0.162]
(0.166) (0.114)

Male -0.163 [-0.894, 0.567] 0.172 [-0.363, 0.707]
(0.373) (0.273)

Education 0.168 [-0.230, 0.567] 0.187 [-0.049, 0.424]
(0.203) (0.121)

Log Income 0.321*** [0.084, 0.558] 0.086 [-0.095, 0.268]
(0.121) (0.093)

Observations 246

AlC 1511.03 -

BIC 1588.14

Notes: Dependent variables: First stage models whether WTP > 0 (binary); second stage models WTP amount in £
(conditional on WTP > 0). Clustered bootstrapped standard errors in parentheses (2,000 replications) with normal-
based confidence intervals. Donation coefficient at the probit stage (-1.041) indicates that real donation decreases
the probability of someone being willing to pay; at the GLM stage (-1.398), it indicates that real donation decreases
WTP amounts among participants willing to pay. *p <0.1; **p <0.05; ***p < 0.01.



Table A27: Regression Coefficients — Presence x Scope (Within VR)

Variables Probit 95% CI GLM 95% ClI

Intercept -2.260%* [-4.389, -0.131] 1.411* [0.001, 2.822]
(1.086) (0.720)

Scopej 0.420 [-0.773, 1.612] -0.075 [-0.563, 0.413]
(0.609) (0.249)

Donation; -1.033*** [-1.788,-0.278] -1.378%** [-1.744,-1.012]
(0.385) (0.187)

Presence -0.038 [-0.272, 0.195] 0.006 [-0.140, 0.153]
(0.119) (0.075)

Scopej x Presence -0.035 [-0.236, 0.166] 0.100** [0.006, 0.195]
(0.103) (0.048)

Env. Concern 0.186 [-0.050, 0.422] 0.020 [-0.157,0.196]
(0.121) (0.090)

Env. Knowledge 0.168 [-0.108, 0.443] 0.057 [-0.131, 0.245]
(0.141) (0.096)

Env. Behaviour -0.061 [-0.389, 0.267] -0.041 [-0.260, 0.179]
(0.167) (0.112)

Male -0.165 [-0.894, 0.563] 0.138 [-0.401, 0.678]
(0.372) (0.275)

Education 0.165 [-0.226, 0.555] 0.191 [-0.040, 0.422]
(0.199) (0.118)

Log Income 0.325%** [0.089, 0.560] 0.083 [-0.102, 0.268]
(0.120) (0.094)

Observations 246

AlC 1511.54 -

BIC 1588.66

Notes: Dependent variables: First stage models whether WTP > 0 (binary); second stage models WTP amount in £
(conditional on WTP > 0). Clustered bootstrapped standard errors in parentheses (2,000 replications) with normal-
based confidence intervals. Donation coefficient at the probit stage (-1.033) indicates that realdonation decreases
the probability of someone being willing to pay; at the GLM stage (-1.378), it indicates that real donation decreases
WTP amounts among participants willing to pay. *p < 0.1; **p <0.05; ***p < 0.01.



Table A28: Regression Coefficients — Realism x Scope (Within VR)

Variables Probit 95% ClI GLM 95% CI

Intercept -1.890* [-3.986, 0.206] 1.160 [-0.314, 2.633]
(1.069) (0.752)

Scopej -0.244 [-1.215, 0.728] 0.097 [-0.471, 0.665]
(0.496) (0.290)

Donation; -1.054*** [-1.831, -0.276] -1.357*** [-1.712,-1.003]
(0.397) (0.181)

Realism -0.121 [-0.382, 0.141] 0.112 [-0.027, 0.250]
(0.133) (0.071)

Scopej x Realism 0.092 [-0.093, 0.276] 0.066 [-0.049, 0.180]
(0.094) (0.058)

Env. Concern 0.200* [-0.035, 0.435] -0.017 [-0.187, 0.152]
(0.120) (0.086)

Env. Knowledge 0.154 [-0.108, 0.417] 0.063 [-0.111, 0.238]
(0.134) (0.089)

Env. Behaviour -0.052 [-0.376, 0.273] -0.044 [-0.253, 0.166]
(0.166) (0.107)

Male -0.190 [-0.922, 0.542] 0.189 [-0.338, 0.716]
(0.374) (0.269)

Education 0.174 [-0.224, 0.573] 0.191* [-0.033, 0.415]
(0.203) (0.114)

Log Income 0.325*** [0.087, 0.563] 0.061 [-0.124, 0.245]
(0.121) (0.094)

Observations 246

AlC 1507.91 -

BIC 1585.03

Notes: Dependent variables: First stage models whether WTP > 0 (binary); second stage models WTP amount in £
(conditional on WTP > 0). Clustered bootstrapped standard errors in parentheses (2,000 replications) with normal-
based confidence intervals. Donation coefficient at the probit stage (-1.054) indicates that real donation decreases
the probability of someone being willing to pay; at the GLM stage (-1.357), it indicates that real donation decreases
WTP amounts among participants willing to pay. *p <0.1; **p < 0.05; ***p < 0.01.



Table A29: Regression Coefficients — Emotion x Donation (Within VR)

Variables Probit 95% Cl GLM 95% Cl

Intercept -2.357%* [-4.702, -0.011] 0.887 [-0.589, 2.362]
(1.197) (0.753)

Scopej 0.233* [-0.037, 0.504] 0.463%** [0.311, 0.614]
(0.138) (0.077)

Donation; -0.938 [-3.328, 1.451] -0.205 [-1.830, 1.421]
(1.219) (0.829)

Emotion -0.021 [-0.425, 0.383] 0.176** [0.039, 0.312]
(0.206) (0.070)

Donation; x Emotion -0.022 [-0.470, 0.427] -0.246 [-0.543, 0.050]
(0.229) (0.151)

Env. Concern 0.189 [-0.064, 0.442] -0.030 [-0.207,0.147]
(0.129) (0.090)

Env. Knowledge 0.165 [-0.096, 0.426] 0.112 [-0.070, 0.293]
(0.133) (0.093)

Env. Behaviour -0.053 [-0.389, 0.283] -0.061 [-0.287,0.166]
(0.171) (0.116)

Male -0.161 [-0.921, 0.600] 0.185 [-0.340, 0.710]
(0.388) (0.268)

Education 0.168 [-0.248, 0.583] 0.142 [-0.091, 0.374]
(0.212) (0.119)

Log Income 0.321%* [0.075, 0.566] 0.079 [-0.101, 0.260]
(0.125) (0.092)

Observations 246

AlC 1506.049 -

BIC 1583.166

Notes: Dependent variables: First stage models whether WTP > 0 (binary); second stage models WTP amount in £
(conditional on WTP > 0). Clustered bootstrapped standard errors in parentheses (2,000 replications) with normal-
based confidence intervals. Donation coefficient at the probit stage (-0.938) indicates that real donation decreases
the probability of someone being willing to pay; at the GLM stage (—-0.205), it indicates that real donation decreases
WTP amounts among participants willing to pay. *p <0.1; **p < 0.05; ***p < 0.01.



Table A30: Regression Coefficients — Presence x Donation (Within VR)

Variables Probit 95% Cl GLM 95% Cl

Intercept -2.301 [-5.376, 0.774] 1.060 [-0.369, 2.489]
(1.569) (0.729)

Scopej 0.232* [-0.038, 0.502] 0.456*** [0.307, 0.604]
(0.138) (0.076)

Donation; -0.651 [-3.994, 2.692] -0.832 [-2.730, 1.066]
(1.706) (0.969)

Presence -0.019 [-0.504, 0.466] 0.089 [-0.099, 0.277]
(0.248) (0.096)

gfe';itl;i';’ " ~0.073 [-0.614, 0.469] ~0.101 [-0.430, 0.228]
(0.276) (0.168)

Env. Concern 0.175 [-0.074, 0.424] 0.017 [-0.168, 0.202]
(0.127) (0.094)

Env. Knowledge 0.173 [-0.098, 0.444] 0.058 [-0.134, 0.251]
(0.138) (0.098)

Env. Behaviour -0.057 [-0.393, 0.278] -0.045 [-0.268, 0.178]
(0.171) (0.114)

Male -0.152 [-0.926, 0.621] 0.141 [-0.424, 0.705]
(0.395) (0.288)

Education 0.161 [-0.245, 0.567] 0.169 [-0.060, 0.398]
(0.207) (0.117)

Log Income 0.322** [0.077, 0.567] 0.081 [-0.107, 0.269]
(0.125) (0.096)

Observations 246

AlC 1511.536 -

BIC 1588.653

Notes: Dependent variables: First stage models whether WTP > 0 (binary); second stage models WTP amount in £
(conditional on WTP > 0). Clustered bootstrapped standard errors in parentheses (2,000 replications) with normal-
based confidence intervals. Donation coefficient at the probit stage (-0.651) indicates that real donation decreases
the probability of someone being willing to pay; at the GLM stage (—-0.832), it indicates that real donation decreases
WTP amounts among participants willing to pay. *p <0.1; **p < 0.05; ***p < 0.01.



Table A31: Regression Coefficients — Realism x Donation (Within VR)

Variables Probit 95% CI GLM 95% ClI

Intercept -1.591 [-4.134, 0.952] 0.812 [-0.821, 2.445]
(1.298) (0.833)

Scopej 0.236* [-0.035, 0.507] 0.440%** [0.292, 0.588]
(0.138) (0.075)

Donation; -1.933 [-5.377,1.511] -0.449 [-2.088, 1.190]
(1.757) (0.836)

Realism -0.195 [-0.704, 0.314] 0.213** [0.029, 0.396]
(0.260) (0.094)

Donation; x Realism 0.167 [-0.410, 0.744] -0.172 [-0.460,0.116]
(0.294) (0.147)

Env. Concern 0.211* [-0.031, 0.452] -0.030 [-0.204, 0.145]
(0.123) (0.089)

Env. Knowledge 0.153 [-0.125, 0.430] 0.066 [-0.108, 0.241]
(0.141) (0.089)

Env. Behaviour -0.069 [-0.412,0.274] -0.046 [-0.257, 0.166]
(0.175) (0.108)

Male -0.224 [-1.017, 0.569] 0.206 [-0.328, 0.739]
(0.405) (0.272)

Education 0.194 [-0.237, 0.626] 0.158 [-0.067, 0.383]
(0.220) (0.115)

Log Income 0.333*** [0.087, 0.578] 0.054 [-0.128, 0.236]
(0.125) (0.093)

Observations 246

AlC 1505.706 -

BIC 1582.823

Notes: Dependent variables: First stage models whether WTP > 0 (binary); second stage models WTP amount in £
(conditional on WTP > 0). Clustered bootstrapped standard errors in parentheses (2,000 replications) with normal-
based confidence intervals. Donation coefficient at the probit stage (-1.933) indicates that real donation decreases
the probability of someone being willing to pay; at the GLM stage (-0.449), it indicates that real donation decreases
WTP amounts among participants willing to pay. *p <0.1; **p < 0.05; ***p < 0.01.



E.8 Predicted WTP, Scope Elasticity and Calibration Factor by Moderator Level
Table A32 and A33 below presents the predicted WTP and calculations for arc scope elasticity.

Table A32: Predicted WTP and Scope Elasticity by Moderator Level

Rating Realism 20% Realism 50% € Presence 20% Presence 50% €
0 — — 7.613** 7.539** -0.011
(3.681) (3.618) (0.271)
1 — — 7.602*** 8.312*%** 0.104
(2.931) (3.159) (0.220)
2 5.651*** 7.031%** 0.254 7.590*** 9.156*** 0.218
(1.489) (1.893) (0.201) (2.277) (2.684) (0.169)
3 6.187*** 8.354*** 0.348** 7.574*** 10.076*** 0.331***
(1.184) (1.646) (0.142) (1.714) (2.201) (0.124)
4 6.754*** 9.925*** 0.444*** 7.557*** 11.078*** 0.441%**
(0.939) (1.411) (0.095) (1.263) (1.766) (0.092)
5 7.349*** 11.789*** 0.541*** 7.536*** 12.167*** 0.548***
(0.898) (1.409) (0.084) (1.004) (1.557) (0.085)
6 7.967*** 14.000*** 0.641*** 7.513*** 13.347*** 0.653***
(1.201) (1.976) (0.116) (1.050) (1.862) (0.107)
7 8.604*** 16.623*** 0.742%** 7.487*** 14.624*** 0.753***
(1.796) (3.204) (0.166) (1.363) (2.731) (0.142)

Notes: Predicted WTP (£) from two-part hurdle model within the VR condition. € = arc scope elasticity = (AWTP/AQ)
x (Q/WTP), where AQ = 0.30. Realism minimum observed = 2. Clustered bootstrapped standard errors in
parentheses (2,000 replications). *p < 0.1; **p < 0.05; ***p < 0.01.



Table A33: Predicted WTP and Calibration Factor by Moderator Level

Emotion Realism Realism

Rating Emotion (Hyp.) (Real) Emotion (CF) (Hyp.) (Real) Realism (CF)

0 7.540** 4.810 1.567 — — —
(3.058) (6.060) (4.038)

1 8.961*** 4.404 2.035 — — —
(2.897) (3.882) (2.831)

2 10.649*** 4.030 2.642 8.865*** 2.783* 3.186
(2.651) (2.449) (2.225) (3.068) (1.589) (2.339)

3 12.653*** 3.684** 3.434* 10.790*** 2.860** 3.773**
(2.326) (1.494) (1.826) (2.653) (1.125) (1.895)

4 15.033*** 3.366*** 4.466*** 13.064*** 2.938*** 4.447***
(2.023) (0.865) (1.468) (2.139) (0.766) (1.496)

5 17.860*** 3.073*** 5.812*** 15.714*** 3.017*** 5.208***
(2.112) (0.527) (1.207) (1.815) (0.542) (1.175)

6 21.216%** 2.803*** 7.569*** 18.754*** 3.098*** 6.054***
(3.115) (0.529) (1.728) (2.616) (0.555) (1.279)

7 25.200*** 2.555*** 9.863** 22.178*** 3.179*** 6.976***
(5.181) (0.726) (3.847) (4.999) (0.787) (2.271)

Notes: Predicted WTP (£) from two-part hurdle model within the VR condition. CF = calibration factor (Hypothetical
/ Real). Realism minimum observed = 2. Clustered bootstrapped standard errors in parentheses (2,000
replications). *p <0.1; **p < 0.05; ***p < 0.01.



E.9 Fully Interacted Specification

The main text reports separate scope sensitivity and hypothetical bias specifications
corresponding to the two distinct validity tests set out in the preregistered analysis plan (Table
3). The scope specification includes the VR x Scope interaction to test whether immersive
presentation alters responsiveness to conservation scale, while the hypothetical bias
specification includes the VR x Donation interaction to test whether immersive presentation
alters the difference between hypothetical and real payments. The preregistered specifications

did notinclude the Scope x Donation or VR x Scope x Donation interactions examined below.

Table A34 therefore reports an additional fully interacted specification including VR, Scope, and
Donation, all three two-way interactions, and the VR x Scope x Donation interaction. The model
is estimated using the same two-part hurdle framework and covariate specification as the main
analysis. This specification examines whether the substantive conclusions of the preregistered
analyses remain robust when the two validity dimensions are estimated jointly, while
additionally testing whether the difference in scope responsiveness between hypothetical and

real payment varies across presentation formats.

The fully interacted specification yields substantively similar conclusions to the preregistered
models. The VR x Scope interaction remains small and statistically non-significant at both the
population level (AME = 0.935, p = 0.512) and participation stage (AME = 0.001, p = 0.974).
Similarly, the VR x Donation interaction remains statistically non-significant at the population

level (AME =-2.240, p = 0.425) and participation stage (AME = 0.065, p = 0.496).

By contrast, the Scope x Donation interaction is large and statistically significant at the
population level (AME =-6.892, p < 0.01). This interaction can be interpreted from both validity
dimensions. In terms of scope sensitivity, the increase in WTP for the larger conservation
programme was substantially greater under hypothetical than real payment. However,
converting to arc scope elasticities and bootstrapping the difference (2,000 replications,
clustered by respondent) shows no significant difference in proportional scope responsiveness:
0.628 under hypothetical payment versus 0.564 under real payment (difference = 0.064, p =
0.619).



Equivalently, from the perspective of hypothetical bias, the significant Scope x Donation
interaction indicates that the hypothetical-real WTP gap was larger for the 50% than the 20%
conservation programme in absolute £ terms. A parallel check using calibration factors,
however, shows no significant increase in proportional hypothetical overstatement with
conservation scope: the calibration factor was 5.295 at 20% scope and 5.584 at 50% scope

(difference = 0.289, p = 0.666).

Thus, the interaction likely reflects a larger absolute difference in WTP across payment
conditions at greater scope, without statistically significant evidence of a corresponding change
in either proportional scope responsiveness or proportional hypothetical overstatement. The
corresponding Scope x Donation interaction at the participation stage was also not statistically
significant (AME = 0.025, p = 0.523), indicating that the population-level interaction is not driven

by differential changes in the probability of positive WTP.

Finally, the VR x Scope x Donation interaction was not statistically significant at either the
population level (AME=-1.131, p =0.682) or participation stage (AME=-0.016, p = 0.830). This
suggests that there is no evidence that the difference in scope responsiveness between
hypothetical and real payment varies systematically between VR and video. Equivalently, there
is no evidence that the extentto which hypothetical bias changes with conservation scope differs
across presentation formats. Overall, the fully interacted specification does not alter the
substantive conclusions of the primary preregistered analyses, although the additional

interaction parameters reduce precision, particularly for the three-way interaction.

Table A34: Fully Interacted Specification

Variables Probit 95% ClI Population AME 95% ClI

Scopej 0.056%** [0.018, 0.093] 4.904%** [3.477, 6.330]
(0.019) (0.728)

VR 0.051 [-0.043, 0.145] 1.810 [-0.705, 4.324]
(0.048) (1.283)

Donation; -0.309*** [-0.408, -0.209] -13.051*** [-15.771,-10.332]
(0.051) (1.388)

VR x Scopej 0.001 [-0.076, 0.078] 0.935 [-1.859, 3.729]
(0.039) (1.426)

VR x Donationi 0.065 [-0.123, 0.254] -2.240 [-7.744, 3.265]



Scopejj x Donation;

VRi x Scopejj x
Donation;

Env. Concern

Env. Knowledge

Env. Behaviour

Male

Education

Log Income

(0.096)
0.025
(0.039)

-0.016

(0.076)
0.043**
(0.019)
0.046**
(0.022)
0.022
(0.028)
-0.084
(0.057)
0.008
(0.036)
0.059%**
(0.020)

[-0.052, 0.101]

[-0.164, 0.132]

[0.006, 0.081]

[0.003, 0.090]

[-0.032, 0.076]

[-0.195, 0.027]

[-0.062, 0.078]

[0.020, 0.097]

(2.808)

—-6.892***

(1.374)
-1.131

(2.757)
0.771
(0.565)
0.920
(0.587)
0.135
(0.848)
-1.021
(1.701)
1.962%*
(0.839)
1.693%**
(0.590)

[-9.585, -4.199]

[-6.535, 4.273]

[-0.337, 1.878]

[-0.232, 2.071]

[-1.528, 1.797]

[-4.355, 2.314]

[0.319, 3.606]

[0.537, 2.849]

Notes: Dependent variables: Probit models whether WTP>0; population-level models unconditional WTP in £.
Clustered bootstrapped standard errors in parentheses (2,000 replications, 1,986 completed) with normal-based
confidence intervals. N=462 observations (30 observations excluded due to missing income data). Probit columns
report AMEs on participation probability. Population columns report combined AMEs in £. Model includes VR,
Scope, and Donation main effects, all three two-way interactions, and the VR x Scope x Donation interaction,
estimated using the same two-part hurdle framework and covariate specification as the main analysis. Conditional
AME of Scope — Video: Hypothetical 7.656 (p < 0.01) / Real 1.388 (p < 0.1); VR: Hypothetical 8.950 (p < 0.01) / Real
1.551 (p<0.05). *p <0.1; **p <0.05; ***p < 0.01.
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