Supplementary Table 5 Comparison of LASSO-selected features between the training and test sets
	Characteristics
	Training set 
(N=1940)
	Test set 
(N=833)
	P value a

	Demographic characteristics

	Age, median (IQR), y
	61.0 (55.0, 69.0)
	61.0 (55.0, 68.0)
	0.902

	Marital status (%)
	
	
	0.989

	
	Single
	310 (16.0)
	134 (16.1)
	

	
	Married
	1630 (84.0)
	699 (83.9)
	

	Physical and psychological capability

	Number of chronic conditions (%)
	
	
	0.777

	
	0
	376 (19.4)
	158 (19.0)
	

	
	1
	551 (28.4)
	228 (27.4)
	

	
	≥2
	1013 (52.2)
	447 (53.7)
	

	CMM (%)
	
	
	0.203

	
	No
	1488 (76.7)
	658 (79.0)
	

	
	Yes
	452 (23.3)
	175 (21.0)
	

	IADL disability (%)
	
	
	0.476

	
	No
	1443 (74.4)
	631 (75.8)
	

	
	Yes
	497 (25.6)
	202 (24.2)
	

	BMI category (%)
	
	
	0.607

	
	Underweight
	96 (4.9)
	40 (4.8)
	

	
	Normal
	851 (43.9)
	346 (41.5)
	

	
	Overweight
	663 (34.2)
	291 (34.9)
	

	
	Obesity
	330 (17.0)
	156 (18.7)
	

	Diastolic blood pressure, median (IQR), mmHg
	83.0 (74.5, 90.5)
	83.0 (75.5, 90.0)
	0.505

	Depression (%)
	
	
	0.63

	
	No
	1221 (62.9)
	533 (64.0)
	

	
	Yes
	719 (37.1)
	300 (36.0) 
	

	Motivation

	Smoking (%)
	
	
	0.663

	
	No
	1176 (60.6)
	513 (61.6)
	

	
	Yes
	764 (39.4)
	320 (38.4) 
	

	Sleep duration (%), h
	
	
	0.881

	
	<6
	598 (30.8)
	249 (29.9)
	

	
	6-8
	776 (40.0)
	336 (40.3) 
	

	
	>8
	566 (29.2)
	248 (29.8) 
	

	Life satisfaction (%)
	
	
	0.077

	
	Not at all satisfied
	45 (2.3)
	13 (1.6)
	

	
	Not very satisfied
	193 (9.9)
	99 (11.9) 
	

	
	Somewhat satisfied
	1255 (64.7)
	552 (66.3) 
	

	
	Very satisfied
	405 (20.9)
	160 (19.2) 
	

	
	Completely satisfied
	42 (2.2)
	9 (1.1) 
	

	Self expectation (%)
	
	
	
	0.194

	
	Almost impossible
	168 (8.7)
	80 (9.6)
	

	
	Not very likely
	391 (20.2)
	193 (23.2) 
	

	
	Maybe
	767 (39.5)
	322 (38.7) 
	

	
	Very likely
	311 (16.0)
	111 (13.3) 
	

	
	Almost certain
	303 (15.6)
	127 (15.2) 
	

	Social and environmental opportunity

	Residence (%)
	
	
	0.492

	
	Rural
	1156 (59.6)
	484 (58.1)
	

	
	Urban
	784 (40.4)
	349 (41.9) 
	

	Regional category (%)
	
	
	0.975

	
	East
	681 (35.1)
	289 (34.7)
	

	
	Midland
	656 (33.8)
	279 (33.5)
	

	
	West
	433 (22.3)
	188 (22.6)
	

	
	Northeast
	170 (8.8)
	77 (9.2)
	

	Health insurance (%)
	
	
	0.771

	
	No
	123 (6.3)
	56 (6.7)
	

	
	Yes
	1817 (93.7)
	777 (93.3) 
	

	Employment status (%)
	
	
	0.694

	
	Not working
	856 (44.1)
	375 (45.0)
	

	
	Working
	1084 (55.9)
	458 (55.0) 
	

	Number of living children, median (IQR)
	3.0 (2.0,4.0)
	3.0 (2.0,4.0)
	0.828

	Living alone (%)
	
	
	0.544

	
	No
	1794 (92.5)
	764 (91.7)
	

	
	Yes
	146 (7.5)
	69 (8.3) 
	

	Bidirectional financial support (%)
	
	
	0.626

	
	Under-benefited
	168 (8.7)
	73 (8.8)
	

	
	No flow of exchange
	1003 (51.7)
	447 (53.7) 
	

	
	Reciprocal
	183 (9.4)
	82 (9.8) 
	

	
	Over-benefited
	586 (30.2)
	231 (27.7) 
	


[bookmark: _GoBack]BMI, body mass index; CMM, cardiometabolic multimorbidity; h, hour; IADL, instrumental activity of daily living; IQR Interquartile range; y, year.
a P value reported for differences between groups using Mann-Whitney U test, or chi-squared test.
