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Table S1. Scoring standard of physical activity.
	Items
	Frequency
	Score
	Description of question

	Regular exercise 
	Current
	2
	Exercise or not at present? / Exercised or not in the past?

	
	Former
	1
	

	
	Never
	0
	

	Housework tasks 
	Almost everyday
	2
	Do you do housework at present?

	
	Not every day, but at least once a week 
	2
	

	
	Not every week, but at least once a month 
	1
	

	
	Not every month, but sometimes
	0
	

	
	Never 
	0
	

	Personal outdoor activities 
	Almost everyday
	2
	Do you grow vegetables & do other field work at present?

	
	Not every day, but at least once a week 
	2
	

	
	Not every week, but at least once a month 
	1
	

	
	Not every month, but sometimes
	0
	

	
	Never 
	0
	

	Gardening 
	Almost everyday
	2
	Do you do garden work

	
	Not every day, but at least once a week 
	2
	

	
	Not every week, but at least once a month 
	1
	

	
	Not every month, but sometimes
	0
	

	
	Never 
	0
	

	Reading
	Almost everyday
	2
	Do you read newspapers/books at present?

	
	Not every day, but at least once a week 
	2
	

	
	Not every week, but at least once a month 
	1
	

	
	Not every month, but sometimes
	0
	

	
	Never 
	0
	

	Rearing domestic animals/pets
	Almost everyday
	2
	Do you raise domestic animals/pets at present?

	
	Not every day, but at least once a week 
	2
	

	
	Not every week, but at least once a month 
	1
	

	
	Not every month, but sometimes
	0
	

	
	Never 
	0
	

	Playing cards/mahjong 
	Almost everyday
	2
	Do you play cards/mah-jongg at present?

	
	Not every day, but at least once a week 
	2
	

	
	Not every week, but at least once a month 
	1
	

	
	Not every month, but sometimes
	0
	

	
	Never 
	0
	

	Watching TV/ listening to the radio 
	Almost everyday
	2
	Do you watch tv or listen to radio at present?

	
	Not every day, but at least once a week 
	2
	

	
	Not every week, but at least once a month 
	1
	

	
	Not every month, but sometimes
	0
	

	
	Never 
	0
	

	Attending social activities 
	Almost everyday
	2
	Do you take part in some social activities at present?

	
	Not every day, but at least once a week 
	2
	

	
	Not every week, but at least once a month 
	1
	

	
	Not every month, but sometimes
	0
	

	
	Never 
	0
	





Table S2. Scales and scoring standard of depressive symptoms.
	Scale
	Question
	Score range

	Phenotypes and eXposures (PhenX)
	Have you felt sad, blue, or depressed for two weeks or more in the last 12 months?
	0-1

	
	Have you lost interest in most things like hobbies, work, or similar activities in the last 12 months?
	0-1

	10-item Center for Epidemiological Studies Depression Scale (CESD-10)
	I was bothered by things that don't usually bother me.
	0-3

	
	I had trouble keeping my mind on what I was doing.
	0-3

	
	I felt depressed.
	0-3

	
	I felt everything I did was an effort.
	0-3

	
	I felt hopeful about the future.
	0-3

	
	I felt fearful.
	0-3

	
	I was happy.
	0-3

	
	I felt lonely.
	0-3

	
	I could not get "going."
	0-3

	
	My sleep was restless.
	0-3


Depressive symptoms are defined as at least one question answered with a yes (PhenX), a total score of ≥10 points on the scale (CESD-10). PhenX was applied in CLHLS 2011 and 2014, while CESD-10 was applied in CLHLS 2017-2018, based on data availability.

Table S3. Definition of covariates.
	Variable
	Type
	Category
	Definition

	Age
	Continuous
	/
	/

	Sex
	Categorical
	Male
	/

	
	
	Female
	

	Place of residence
	Categorical
	Urban
	/

	
	
	Rural
	

	Marital status
	Categorical
	Married/Partnered
	Married/Partnered

	
	
	Others
	Separated, divorced, widowed, or never married

	Education attainment
	Categorical
	<1 year
	/

	
	
	1-6 years
	

	
	
	>6 years
	

	Sufficient financial support
	Categorical
	No
	/

	
	
	Yes
	

	Occupation before 60
	Categorical
	Professional work
	

	
	
	Others
	Agriculture, forestry, husbandry, fishery, Commercial, service, industrial worker, self-employer, houseworker, or never worked

	Living alone
	Categorical
	No
	/

	
	
	Yes
	

	Diet
	Categorical
	Healthy
	See Table S4

	
	
	Unhealthy
	

	Smoking
	Categorical
	Current non-smoking
	See Table S4

	
	
	Others
	

	Drinking
	Categorical
	Non-harmful alcohol consumption
	See Table S4

	
	
	Others
	

	Body mass index
	Categorical
	<18.5
	Calculated through weight (kg)/height (m2)

	
	
	18.5-23.9
	

	
	
	24.0-27.9
	

	
	
	≥28
	

	Number of chronic diseases
	Categorical
	1
	7 types of major chronic diseases: hypertension, diabetes, cancer, lung disease, heart diseases, stroke, and arthritis

	
	
	≥2
	




Table S4. Definition of smoking, drinking, and diet.
	Items
	Frequency
	Score
	Description of question

	Smoking status 
	Current non-smoking (never smoking, quit smoking for 30 years and above)
	1
	Smoke or not at present? / Smoked or not in the past? / Age when quit smoking if not smoking at present

	
	Others 
	0
	

	Drinking status 
	Non-harmful alcohol consumption (Women:<15 g/d, Men: <25 g/d)
	1
	Drink or not at present? / Drank or not in the past? / Kind of alcohol you drink (drank)? † / How much per day do you drink (or drank)?

	
	Others
	0
	

	SHE

	Fresh fruits
	Almost everyday
	2
	How often eat fresh fruit?

	
	Quite often
	2
	

	
	Occasionally
	1
	

	
	Rarely or never
	0
	

	Fresh vegetables
	Almost everyday
	2
	How often eat vegetables?

	
	Quite often
	2
	

	
	Occasionally
	1
	

	
	Rarely or never
	0
	

	Legumes
	Almost everyday
	2
	How often eat food made from beans at present?

	
	≥1 time/week
	2
	

	
	≥1 time/month
	1
	

	
	Occasionally
	0
	

	
	Rarely or never
	0
	

	Garlic
	Almost everyday
	2
	How often eat garlic at present?

	
	≥1 time/week
	2
	

	
	≥1 time/month
	1
	

	
	Occasionally
	0
	

	
	Rarely or never
	0
	

	Tea
	Almost everyday
	2
	How often drink tea at present?

	
	≥1 time/week
	2
	

	
	≥1 time/month
	1
	

	
	Occasionally
	0
	

	
	Rarely or never
	0
	

	Meat
	Almost everyday
	2
	How often eat meat at present?

	
	≥1 time/week
	2
	

	
	≥1 time/month
	1
	

	
	Occasionally
	0
	

	
	Rarely or never
	0
	

	Fish
	Almost everyday
	2
	How often eat fish at present?

	
	≥1 time/week
	2
	

	
	≥1 time/month
	1
	

	
	Occasionally
	0
	

	
	Rarely or never
	0
	

	Eggs
	Almost everyday
	2
	How often eat eggs at present?

	
	≥1 time/week
	2
	

	
	≥1 time/month
	1
	

	
	Occasionally
	0
	

	
	Rarely or never
	0
	

	Preserved vegetables
	Almost everyday
	0
	How often eat salt-preserved vegetables at present?

	
	≥1 time/week
	0
	

	
	≥1 time/month
	1
	

	
	Occasionally
	2
	

	
	Rarely or never
	2
	


†: Alcohol consumption per 50 ml by type of drinking consumed: very strong liquor, 25g; not very strong liquor, 16.67g; wine, 4g; rice wine, 4g; beer, 1.67g; others, 6g (4).
SHE-index is the sum of the scores for the frequency of consumption of each food group. Furthermore, we defined the distribution of dietary scores in the top two-fifths as the healthy diet.
Abbreviation: SHE, Simplified Healthy Eating Index.


Table S5. Goodness-of-fit statistics of group-based trajectory analysis.
	Number of groups
	Trajectory shape (0=zero order, 1=linear, 2=quadratic)
	Absolute BIC for total number of observations
	Group proportion (%)
	Average posterior probabilities

	2
	0 0
	6750.37
	55.74/44.26
	84.99/81.28

	3
	0 0 0
	6738.53
	4.22/72.13/23.65
	78.33/84.19/80.24

	4
	0 0 0 0
	6743.50
	0.94/17.68/64.05/17.33
	80.25/65.95/72.64/75.56

	3
	0 0 1
	6609.80
	1.64/23.77/74.59
	69.98/69.94/89.62

	3
	0 1 1
	6523.50
	4.57/67.92/27.52
	80.38/86.09/84.69

	3
	1 1 1
	6514.35
	12.30/66.98/20.73
	77.18/84.20/83.74

	3
	1 1 2
	6477.82
	6.09/63.11/30.80
	83.45/84.34/85.88

	3
	1 2 2
	6459.16
	7.96/66.98/25.06
	80.87/85.83/85.46

	3
	2 2 2
	6458.35
	12.41/64.52/23.07
	78.88/84.98/83.97


The font of the statistic is bolded to imply an optimal model.

Table S6. Sensitivity analysis of multiple imputation of association between trajectories of physical activity and depressive symptoms among older adults with chronic disease.
	Trajectories of physical activity
	Odds Ratio (95%CI)

	
	Model 1
	Model 2

	For the analysis among older adults with chronic disease (including all participants with at least one chronic disease) (n=854)

	Low level and decreasing
	1 [Reference]
	1 [Reference]

	Moderate level and decreasing
	0.52 (0.34-0.79) **
	0.50 (0.31-0.79) **

	High level and decreasing
	0.22 (0.12-0.38) ***
	0.21 (0.11-0.40) ***

	For the analysis among older adults with chronic diseases comorbidity (participants with two or more chronic diseases) (n=295)

	Low level and decreasing
	1 [Reference]
	1 [Reference]

	Moderate level and decreasing
	0.28 (0.13-0.62) **
	0.22 (0.09-0.52) ***

	High level and decreasing
	0.18 (0.07-0.46) ***
	0.15 (0.05-0.43) ***


Model 1 was crude model.
Model 2 was adjusted for age, sex, place of residence, marital status, education attainment, sufficient financial support, occupation before age 60, living alone, diet, smoking, drinking, body mass index, and number of chronic diseases.
For model 2, for the analysis of among older adults with chronic disease ((including all participants with at least one chronic disease), the number of chronic diseases was categorical variable (1, ≥2); while for the analysis of among older adults with chronic disease comorbidity (participants with two or more chronic diseases), the number of chronic diseases was continuous variable.
**P<0.01, ***P<0.001.
