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Methods
Directly after the novel environment test we tested the beetles for their death-feigning behaviour, also labelled ‘thanatosis’ (Bleich, 1927) or ‘tonic immobility’ (Rogers & Simpson, 2014). Death-feigning behaviour reflects antipredator behaviour shown in the wild (Edelaar et al., 2012); and flour beetles, Tribolium castaneum, selected for a lower frequency and shorter duration of thanatosis had a lower survival rate under predation risk than those selected for a higher thanatosis frequency (Nakayama & Miyatake, 2010). Therefore, we used thanatosis behaviour as a proxy for risk-taking. 
The beetle was turned on its back with insect forceps (simulating a predation event) and placed again in the novel environment arena. We measured whether or not the beetle showed thanatosis within 90 s (including the latency until thanatosis). The beetle showed thanatosis if it completely stopped any movements. Alternatively, the beetle did not show thanatosis if it either continuously moved its legs for 90 s or turned itself onto its feet during the test. When thanatosis occurred we measured its duration for up to 90 s. 
We tested for an association between the novel environment and thanatosis behaviour with a LMM for each species: the models included the number of square visits as response, the occurrence of thanatosis (binary variable), sex and the interaction between sex and occurrence of thanatosis as fixed effects. Random terms in all models were forest site, observer and week of testing. 
We did not statistically test for links between urbanization and thanatosis for two reasons. First, only few individuals showed thanatosis, especially in the laboratory (Table S2). Second, the behaviour in the novel environment could have influenced subsequent thanatosis because the novel environment and thanatosis tests were conducted directly after one another.

Results
[bookmark: _GoBack]In the field, only 21% (N = 634) of the individuals (N = 2956) showed thanatosis (Table S2). Thanatosis occurred most frequently within 5 s after the test start (N = 427) and lasted on average 56.82 s ( 1.34 SE; N = 634). Most individuals that did not show thanatosis within 90 s (N = 2322) were able to turn themselves from the back onto their feet (N = 2147). The more square visits an individual had, the less likely it was to show thanatosis in all species except C. nemoralis (Table S3; Fig. S1 A-D). The link between thanatosis and the number of square visits was independent of sex in all four species (Table S3). 
In the laboratory, only 3% on day 2 (N = 24) and 4% on day 7 (N = 28) of the individuals (N = 767) showed thanatosis. Again, individuals that showed no thanatosis had more square visits in the laboratory for both species tested (Table S3; Fig. S1 E-F).
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