[bookmark: _Hlk147082431]Table S1. Demographic differences between non-respondents and respondents at Wave 2.
	Variables
	Response categories (Code)
	Mean (SD) or Number (%)
	Test

	
	
	Non-respondents
	Respondents
	

	Age (years)
	
	32.48 (10.41)
	30.72 (8.86)
	t = 5.171, p < .001

	Gender
	Male (1)
	871 (47.96%)
	595 (42.81）
	χ2 = 8.437, p = .004

	
	Female (2)
	945 (52.04%)
	795 (57.19)
	

	Education
	Primary school and below (1)
	4 (0.22%)
	0
	U = 895,363.500, p < .001

	
	Secondary school (2)
	172 (9.47%)
	28 (2.01)
	

	
	High school (3)
	417 (22.96%)
	75 (5.40)
	

	
	Junior college (4)
	343 (18.89%)
	242 (17.41)
	

	
	Bachelor's degree (5)
	732 (40.31%)
	927 (66.69)
	

	
	Master and above (6)
	148 (8.15%)
	118 (8.49)
	

	Monthly income (RMB)
	0 (1)
	324 (17.84%)
	206 (14.82)
	U = 1,141,541.500, p < .001

	
	< 2000 (2)
	125 (6.88%)
	76 (5.47)
	

	
	2001-5000 (3)
	486 (26.76%)
	304 (21.87)
	

	
	5001-10000 (4)
	575 (31.66%)
	519 (37.34)
	

	
	10001-20000 (5)
	238 (13.11%)
	215 (15.47)
	

	
	20001-50000 (6)
	56 (3.08%)
	54 (3.88)
	

	
	50001-100000 (7)
	10 (0.55%)
	12 (0.86)
	

	
	>100000 (8)
	2 (0.11%)
	4 (0.29)
	


THE IMPACT OF LONELINESS ON DEPRESSION	1
Note. Non-respondents refer to those who only participated in Wave 1 (n = 1,816). Respondents refer to those who participated in both Wave 1 and Wave 2 (n = 1,390). We used the one-way ANOVA for the continuous variable (i.e., age), Pearson’s Chi-square test for the binary variable (i.e., gender), and Mann-Whitney U test for the ordinal variables (i.e., education and income). SD = Standard deviation.
[bookmark: OLE_LINK5]Table S2. Pearson correlations, mean scores and standard deviations.
	
	1
	2
	3
	4
	5
	6
	7

	1. Loneliness Wave 1
	1
	
	
	
	
	
	

	2. Depression Wave 1
	.356***
	1
	
	
	
	
	

	3. Depression Wave 2
	.320***
	.555***
	1
	
	
	
	

	4. [bookmark: OLE_LINK2]Perceived social support Wave 1
	-.399***
	-.176***
	-.210***
	1
	
	
	

	5. Perceived social support Wave 2
	-.310***
	-.187***
	-.240***
	.604***
	1
	
	

	6. Perceived control Wave 1
	-.482***
	-.333***
	-.323***
	.498***
	.390***
	1
	

	7. Perceived control Wave 2
	-.414***
	-.306***
	-.418***
	.427***
	.477***
	.717***
	1

	[bookmark: OLE_LINK1]Mean
	1.929 
	1.556 
	1.600 
	5.541 
	5.686 
	3.612 
	3.631 

	Standard deviation
	.549 
	.514 
	.520 
	.729 
	.681 
	.607 
	.627 


Note. Wave 1 = The first survey; Wave 2 = The second survey. ***p< .001; **p< .01; *p< .05.


[bookmark: OLE_LINK8]Table S3. Mediation effects of mediators at Wave 2 on the association between loneliness at Wave 1 and depression at Wave 2.
	
	β
	SE
(HC3)
	t
	95% CI
	a*b
	PM
	R2Med

	
	
	
	
	Low
	Up
	
	
	

	Model 1: Wave 2 perceived social support
	.029
	21.97%
	.345

	Path a
	-.262***
	.032 
	-8.270 
	-.324 
	-.200 
	
	
	

	Path b
	-.111*** 
	.026 
	-4.352 
	-.161 
	-.061 
	
	
	

	Path c
	.132*** 
	.029 
	4.533 
	.075 
	.189 
	
	
	

	Path c’
	.103** 
	.031 
	3.364 
	.043 
	.162 
	
	
	

	Model 2: Wave 2 perceived control
	.080
	60.61%
	.381

	Path a
	-.323*** 
	.029 
	-11.051 
	-.380 
	-.265 
	
	
	

	Path b
	-.248*** 
	.029 
	-8.718 
	-.304 
	-.192 
	
	
	

	Path c
	.132*** 
	.029 
	4.533 
	.075 
	.189 
	
	
	

	[bookmark: OLE_LINK3]Path c’
	.052a 
	.029 
	1.766 
	-.006 
	.109 
	
	
	


[bookmark: OLE_LINK4]Note. There are simple mediation analyses with Wave 2 perceived social support (Model 1) and Wave 2 perceived control (Model 2) as mediators, respectively. Covariates are gender, age, education, monthly income, and Wave 1 depression in each model. β is the standardized coefficient. PM: Proportion of mediating effect (%) < 1.0. R2Med: R-squared for mediation models. ***p< .001; **p< .01; *p< .05. a = There is a marginal significant level (p= .078).



Table S4. The serial multiple mediation model of the loneliness-depression link by using Wave 2 perceived social support and perceived control as mediators sequentially.
	[bookmark: OLE_LINK49][bookmark: OLE_LINK62]Mediators
	Indirect paths
	Indirect effects
	SE
	95% CI

	
	
	
	
	Low
	Up

	Perceived social support
	Path 1
	.007 
	.007 
	-.008 
	.021 

	Perceive control
	Path 2
	.054 
	.009 
	.038 
	.074 

	Perceived social support → Perceived control
	Path 3
	.023 
	.004 
	.015 
	.032 


[bookmark: OLE_LINK51]Note. Covariates are gender, age, education, monthly income, and Wave 1 depression in the model.

[image: serial model_Wave 2]
[bookmark: OLE_LINK256][bookmark: OLE_LINK143]Figure S1. The serial multiple mediation model of the relationship between Wave 1 loneliness and Wave 2 depression through Wave 2 perceived social support and perceived control sequentially. Standardized regression coefficients are shown along the paths (***p < .001; **p < .01; *p < .05). Solid lines are statistically significant and dotted lines are not significant. 
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