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	Table S1. Baseline characteristics of participants included and excluded in analysis

	Variable
	Total
(n = 1000)
	Included 
(n = 556)
	Excluded
(n = 444)
	P

	Demographic characteristics
	
	
	
	

	Sex
	
	
	
	

	Male
	308 (30.8)
	175 (31.5)
	133 (30.0)
	0.654

	Female
	692 (69.2)
	381 (68.5)
	311 (70.0)
	

	Age (years), median (IQR)
	27.0 (23.0, 31.3)
	26.0 (22.0, 30.0)
	27.0 (23.0, 33.0)
	<0.001

	Education level
	
	
	
	

	Undergraduate or above
	810 (81.0)
	460 (82.7)
	350 (78.8)
	0.14

	Below undergraduate
	188 (18.8)
	95 (17.1)
	93 (20.9)
	

	Missing data
	2 (0.2)
	1 (0.2)
	1 (0.2)
	

	Living arrangement
	
	
	
	

	Single
	592 (59.2)
	324 (58.3)
	268 (60.4)
	0.269

	With relatives
	131 (13.1)
	 81 (14.6)
	50 (11.3)
	

	With non-relatives
	261 (26.1)
	140 (25.2)
	121 (27.3)
	

	Missing data
	16 (1.6)
	 11 (2.0)
	5 (1.1)
	

	Marital status
	
	
	
	

	Single
	683 (68.3)
	397 (71.4)
	286 (64.4)
	0.013

	Married
	261 (26.1)
	138 (24.8)
	123 (27.7)
	

	Divorce/ Widowed
	52 (5.2)
	20 (3.6)
	32 (7.2)
	

	Missing data
	4 (0.4)
	1 (0.2)
	3 (0.7)
	

	Household income
	
	
	
	

	< 10000 yuan/month
	370 (37.0)
	204 (36.7)
	166 (37.4)
	0.627

	10000–19999 yuan/month
	241 (24.1)
	137 (24.6)
	104 (23.4)
	

	≥ 20000 yuan/month
	320 (32.0)
	169 (30.4)
	151 (34.0)
	

	Missing data
	 69 (6.9)
	 46 (8.3)
	 23 (5.2)
	

	Lifestyle factors and health status
	
	
	
	

	Current smoking
	
	
	
	

	No
	701 (70.1)
	396 (71.2)
	305 (68.7)
	0.547

	Yes
	279 (27.9)
	151 (27.2)
	128 (28.8)
	

	Missing data
	20 (2.0)
	9 (1.6)
	11 (2.5)
	

	Current drinking
	
	
	
	

	No
	486 (48.6)
	283 (50.9)
	203 (45.7)
	0.205

	Yes
	498 (49.8)
	269 (48.4)
	229 (51.6)
	

	Missing data
	 16 (1.6)
	4 (0.7)
	12 (2.7)
	

	Chronic disease
	
	
	
	

	No
	682 (68.2)
	375 (67.4)
	307 (69.1)
	0.614

	Yes
	318 (31.8)
	181 (32.6)
	137 (30.9)
	

	Exercise habit
	
	
	
	

	No
	734 (73.4)
	413 (74.3)
	321 (72.3)
	0.443

	Yes
	261 (26.1)
	139 (25.0)
	122 (27.5)
	

	Missing data
	5 (0.5)
	4 (0.7)
	1 (0.2)
	

	Psychological and clinical characteristics
	
	
	

	Anxiety symptoms, median (IQR)
	15.0 (11.0, 18.0)
	14.0 (11.0, 18.0)
	15.0 (12.0, 18.0)
	0.064

	Resilience, median (IQR)
	36.0 (26.0, 45.0)
	37.0 (27.0, 45.0)
	36.0 (25.0, 45.8)
	0.595

	Childhood trauma, median (IQR)
	46.0 (38.0, 55.0)
	46.0 (38.0, 54.0)
	45.0 (37.0, 55.0)
	0.808

	Depressive symptoms, median (IQR)
	20.0 (16.0, 23.0)
	20.0 (16.0, 23.0)
	21.0 (16.0, 24.0)
	0.056

	First-onset MDD
	
	
	
	

	Yes
	634 (63.4)
	358 (64.4)
	276 (62.2)
	0.509

	No
	366 (36.6)
	198 (35.6)
	168 (37.8)
	

	Use of antidepressants
	
	
	
	

	SSRIs only
	277 (27.7)
	154 (27.7)
	123 (27.7)
	0.003

	Other antidepressants only
	573 (57.3)
	300 (54.0)
	273 (61.5)
	

	Combination of SSRIs and other antidepressants
	150 (15.0)
	102 (18.3)
	48 (10.8)
	

	Family history of MDD
	
	
	
	

	No
	905 (90.5)
	496 (89.2)
	409 (92.1)
	0.147

	Yes
	95 (9.5)
	60 (10.8)
	35 (7.9)
	

	Unless otherwise indicated, data are expressed as No. (%)of participants. The Kruskal–Wallis H test for quantitative variables and the chi-square test for categorical variables were performed.
Abbreviation: IQR, interquartile range; MDD, major depressive disorder




	Table S2. Baseline characteristics of patients with major depressive disorder of the three depressive symptom trajectory groups

	Variable
	Improving class
(n = 371)
	Moderate decreasing class
(n = 154)
	Persistent high class
(n = 31)
	P

	Demographic characteristics
	
	
	
	

	Sex
	
	
	
	

	Male
	127 (34.2)
	43 (27.9)
	5 (16.1)
	0.061

	Female
	244 (65.8)
	111 (72.1)
	26 (83.9)
	

	Age (years), median (IQR)
	26.0 (23.0, 30.0)
	25.0 (21.0, 30.0)
	24.0 (20.5, 30.0)
	0.024

	Education level
	
	
	
	

	Undergraduate or above
	313 (84.4)
	122 (79.2)
	25 (80.6)
	0.417

	Below undergraduate
	58 (15.6)
	31 (20.1)
	6 (19.4)
	

	Missing data
	0 (0.0)
	1 (0.6)
	0 (0.0)
	

	Living arrangement
	
	
	
	

	Single
	219 (59.0)
	90 (58.4)
	15 (48.4)
	0.147

	With relatives
	45 (12.1)
	30 (19.5)
	6 (19.4)
	

	With non-relatives
	99 (26.7)
	32 (20.8)
	9 (29.0)
	

	Missing data
	8 (2.2)
	2 (1.3)
	1 (3.2)
	

	Marital status
	
	
	
	

	Single
	256 (69.0)
	116 (75.3)
	25 (80.6)
	0.221

	Married
	102 (27.5)
	32 (20.8)
	4 (12.9)
	

	Divorce/ Widowed
	12 (3.2)
	6 (3.9)
	2 (6.5)
	

	Missing data
	1 (0.3)
	0 (0.0)
	0 (0.0)
	

	Household income
	
	
	
	

	< 10000 yuan/month
	119 (32.1)
	72 (46.8)
	13 (41.9)
	0.002

	10000–19999 yuan/month
	106 (28.6)
	28 (18.2)
	3 (9.7)
	

	≥ 20000 yuan/month
	122 (32.9)
	37 (24.0)
	10 (32.3)
	

	Missing data
	24 (6.5)
	17 (11.0)
	5 (16.1)
	

	Lifestyle factors and health status
	
	
	
	

	Current smoking
	
	
	
	

	No
	278 (74.9)
	103 (66.9)
	15 (48.4)
	0.002

	Yes
	88 (23.7)
	47 (30.5)
	16 (51.6)
	

	Missing data
	5 (1.3)
	4 (2.6)
	0 (0.0)
	

	Current drinking
	
	
	
	

	No
	196 (52.8)
	80 (51.9)
	7 (22.6)
	0.007

	Yes
	174 (46.9)
	72 (46.8)
	23 (74.2)
	

	Missing data
	1 (0.3)
	2 (1.3)
	1 (3.2)
	

	Chronic disease
	
	
	
	

	No
	262 (70.6)
	97 (63.0)
	16 (51.6)
	0.036

	Yes
	109 (29.4)
	57 (37.0)
	15 (48.4)
	

	Exercise habit
	
	
	
	

	No
	265 (71.4)
	121 (78.6)
	27 (87.1)
	0.023

	Yes
	105 (28.3)
	31 (20.1)
	3 (9.7)
	

	Missing data
	1 (0.3)
	2 (1.3)
	1 (3.2)
	

	Psychological and clinical characteristics
	
	
	
	

	Anxiety symptoms, median (IQR)
	13.0 (10.0, 17.0)
	17.0 (13.0, 19.0)
	20.0 (16.0, 21.0)
	<0.001

	Resilience, median (IQR)
	39.0 (28.0, 47.0)
	34.0 (24.0, 40.75)
	26.0 (16.0, 39.5)
	<0.001

	Childhood trauma, median (IQR)
	45.0 (37.0, 53.0)
	48.0 (41.0, 56.0)
	51.0 (41.0, 69.0)
	0.001

	Depressive symptoms, median (IQR)
	18.0 (15.5, 22.0)
	22.0 (19.0, 24.0)
	26.0 (23.5, 26.5)
	<0.001

	First-onset MDD
	
	
	
	

	Yes
	222 (59.8)
	112 (72.7)
	24 (77.4)
	0.006

	No
	149 (40.2)
	42 (27.3)
	7 (22.6)
	

	Use of antidepressants
	
	
	
	

	SSRIs only
	101 (27.2)
	44 (28.6)
	9 (29.0)
	0.045

	Other antidepressants only
	213 (57.4)
	70 (45.5)
	17 (54.8)
	

	Combination of SSRIs and other antidepressants
	57 (15.4)
	40 (26.0)
	5 (16.1)
	

	Family history of MDD
	
	
	
	

	No
	330 (88.9)
	137 (89.0)
	29 (93.5)
	0.725

	Yes
	41 (11.1)
	17 (11.0)
	2 (6.5)
	

	Unless otherwise indicated, data are expressed as No. (%)of participants. The Kruskal–Wallis H test for quantitative variables and the chi-square test for categorical variables were performed.
Abbreviation: IQR, interquartile range; MDD, major depressive disorder; SSRIs, selective serotonin reuptake




	Table S3. Quality of life and suicidal ideation severity in patients with MDD across follow-up periods

	
	PCS score
	MCS score
	Suicidal ideation severity

	Trajectory of depressive symptoms
	n
	Median (IQR)
	n
	Median (IQR)
	n
	Median (IQR)

	Overall
	
	
	
	
	
	

	Week 12
	555
	62.5 (43.8, 78.1)
	555
	46.9 (31.3, 62.5)
	555
	 2.0 (0.0, 5.0)

	Week 24
	371
	62.5 (46.9, 81.3)
	371
	50.0 (34.4, 65.6)
	374
	 2.0 (0.0, 4.0)

	Week 48
	297
	65.6 (50.0, 81.3)
	297
	53.1 (34.4, 71.9)
	298
	 1.0 (0.0, 3.0)

	Week 72
	241
	68.8 (50.0, 81.3)
	241
	56.3 (37.5, 75.0)
	241
	 1.0 (0.0, 3.0)

	Improving class
	
	
	
	
	
	

	Week 12
	370
	70.3 (50.0, 81.3)
	370
	56.3 (38.3, 71.9)
	371
	 1.0 (0.0, 3.0)

	Week 24
	249
	71.9 (56.3, 81.3)
	249
	56.3 (40.6, 71.9)
	250
	 1.0 (0.0, 3.0)

	Week 48
	204
	71.9 (56.3, 81.3)
	204
	62.5 (40.6, 75.0)
	204
	 1.0 (0.0, 3.0)

	Week 72
	160
	73.4 (59.4, 81.3)
	160
	62.5 (40.6, 81.3)
	160
	 1.0 (0.0, 2.0)

	Moderate decreasing class
	
	
	
	
	
	

	Week 12
	154
	50.0 (38.3, 64.8)
	154
	34.4 (25.0, 50.0)
	154
	 3.0 (1.0, 5.0)

	Week 24
	103
	50.0 (40.6, 70.3)
	103
	40.6 (28.1, 53.1)
	105
	 2.0 (1.0, 5.0)

	Week 48
	80
	56.3 (43.8, 75.0)
	80
	43.8 (31.3, 59.4)
	81
	 2.0 (0.0, 4.0)

	Week 72
	68
	56.3 (43.8, 72.7)
	68
	46.9 (34.4, 63.3)
	68
	 2.0 (0.0, 3.0)

	Persistent high class
	
	
	
	
	
	

	Week 12
	31
	31.3 (18.8, 42.2)
	31
	12.5 (7.8, 21.9)
	31
	 7.0 (5.0, 8.0)

	Week 24
	19
	31.3 (20.3, 45.3)
	19
	9.4 (6.3, 28.1)
	19
	 5.0 (4.0, 8.0)

	Week 48
	13
	37.5 (31.3, 43.8)
	13
	18.8 (12.5, 40.6)
	13
	 3.0 (2.0, 7.0)

	Week 72
	13
	43.8 (31.3, 62.5)
	13
	40.6 (9.4, 50.0)
	13
	 2.0 (1.0, 5.0)

	Abbreviation: IQR, interquartile range; MDD, major depressive disorder; PCS, Physical composite summary; MCS, Mental composite summary






	[bookmark: _Hlk170437847]Table S4. Multinomial logistic regression: baseline predictor variables for depressive symptoms trajectories: using the complete dataset

	
	Moderate decreasing class 
vs. improving class a
	Persistent high class 
vs. improving class a
	Persistent high class 
vs. moderate decreasing class b

	Variable
	Unadjusted model
	Adjusted model
	Unadjusted model
	Adjusted model
	Unadjusted model
	Adjusted model

	
	COR (95%CI)
	AOR (95%CI)
	COR (95%CI)
	AOR (95%CI)
	COR (95%CI)
	AOR (95%CI)

	Demographic characteristics
	
	
	
	
	
	

	Sex (Ref. = Male)
	
	
	
	
	
	

	Female
	1.26 (0.88, 1.82)
	1.20 (0.76, 1.89)
	2.52 (1.04, 6.09)
	2.30 (0.71, 7.46)
	1.99 (0.80, 4.97)
	1.92 (0.60, 6.17)

	Age (years)#
	0.97 (0.94, 0.99)
	1.02 (0.97, 1.06)
	0.98 (0.93, 1.03)
	1.07 (0.97, 1.19)
	1.01 (0.96, 1.07)
	1.06 (0.96, 1.17)

	Living arrangement (Ref. = Single)
	
	
	
	
	

	With relatives
	1.64 (1.03, 2.62)
	1.83 (1.03, 3.28)
	1.75 (0.69, 4.44)
	0.95 (0.20, 4.41)
	1.07 (0.41, 2.77)
	0.52 (0.11, 2.36)

	With non-relatives
	0.75 (0.49, 1.14)
	0.67 (0.39, 1.16)
	1.28 (0.59, 2.77)
	0.49 (0.14, 1.69)
	1.71 (0.75, 3.89)
	0.73 (0.21, 2.49)

	Marital status (Ref. = Single)
	
	
	
	
	
	

	Married
	0.64 (0.42, 0.96)
	0.56 (0.29, 1.06)
	0.41 (0.16, 1.08)
	0.11 (0.01, 0.82)
	0.64 (0.23, 1.76)
	0.19 (0.02, 1.46)

	Divorce/ Widowed
	1.04 (0.41, 2.62)
	0.47 (0.12, 1.76)
	1.66 (0.39, 7.11)
	0.54 (0.04, 7.01)
	1.61 (0.34, 7.49)
	1.16 (0.09, 15.22)

	Household income (Ref. = less than 10000 yuan/month)
	
	
	
	
	

	10000–19999 yuan/month
	0.43 (0.28, 0.68)
	0.55 (0.33, 0.92)
	0.26 (0.08, 0.87)
	1.00 (0.19, 5.28)
	0.60 (0.18, 2.07)
	1.81 (0.34, 9.56)

	≥ 20000 yuan/month
	0.53 (0.35, 0.80)
	0.62 (0.38, 1.01)
	0.89 (0.41, 1.94)
	2.33 (0.73, 7.48)
	1.69 (0.75, 3.82)
	3.77 (1.18, 12.00)

	Lifestyle factors and health status
	
	
	
	
	

	Current smoking (Ref. = No)
	
	
	
	
	
	

	Yes
	1.50 (1.03, 2.17)
	1.95 (1.19, 3.19)
	2.90 (1.48, 5.68)
	5.18 (1.74, 15.40)
	1.94 (0.96, 3.91)
	2.66 (0.90, 7.82)

	Current drinking (Ref. = No)
	
	
	
	
	
	

	Yes
	1.01 (0.72, 1.41)
	0.71 (0.46, 1.09)
	3.60 (1.65, 7.87)
	3.75 (1.09, 12.92)
	3.57 (1.59, 8.01)
	5.27 (1.54, 17.97)

	Chronic disease (Ref. = No)
	
	
	
	
	
	

	Yes
	1.33 (0.94, 1.89)
	1.56 (1.01, 2.43)
	2.13 (1.09, 4.14)
	1.65 (0.57, 4.80)
	1.60 (0.80, 3.21)
	1.06 (0.37, 3.03)

	Exercise habit (Ref. = No)
	
	
	
	
	

	Yes
	0.67 (0.45, 1.00)
	0.74 (0.45, 1.22)
	0.26 (0.09, 0.82)
	0.07 (0.01, 0.82)
	0.40 (0.12, 1.27)
	0.10 (0.01, 1.12)

	Psychological and clinical characteristics
	
	
	
	
	

	Anxiety symptoms score#
	1.11 (1.07, 1.16)
	1.10 (1.04, 1.16)
	1.31 (1.18, 1.45)
	1.15 (0.98, 1.35)
	1.18 (1.06, 1.31)
	1.05 (0.90, 1.23)

	Resilience score#
	0.97 (0.96, 0.99)
	0.99 (0.97, 1.00)
	0.95 (0.92, 0.97)
	0.97 (0.94, 1.01)
	0.97 (0.95, 1.00)
	0.98 (0.95, 1.02)

	Childhood trauma score#
	1.02 (1.00, 1.03)
	1.00 (0.99, 1.02)
	1.46 (1.14, 1.86)
	1.03 (1.00, 1.07)
	1.30 (1.01, 1.68)
	1.03 (0.99, 1.06)

	Depressive symptoms score at baseline#
	1.16 (1.11, 1.22)
	1.08 (1.02, 1.15)
	1.67 (1.44, 1.93)
	1.73 (1.35, 2.23)
	1.45 (1.25, 1.68)
	1.60 (1.25, 2.07)

	First-onset MDD (Ref. = Yes)
	
	
	
	
	
	

	No
	0.57 (0.39, 0.82)
	0.54 (0.35, 0.84)
	0.42 (0.19, 0.94)
	0.47 (0.15, 1.50)
	0.75 (0.33, 1.72)
	0.87 (0.28, 2.76)

	Use of antidepressants (Ref. = SSRIs only)
	
	
	
	
	

	Other antidepressants only
	0.77 (0.52, 1.15)
	0.84 (0.52, 1.36)
	1.06 (0.49, 2.30)
	0.83 (0.25, 2.81)
	1.37 (0.61, 3.09)
	0.99 (0.30, 3.32)

	Combination of SSRIs and other antidepressants
	1.61 (1.00, 2.57)
	1.90 (1.08, 3.35)
	1.01 (0.35, 2.86)
	0.66 (0.14, 3.19)
	0.62 (0.21, 1.82)
	0.35 (0.07, 1.63)

	a Improving class was used as the reference group.
b Moderate decreasing class was used as the reference group.
# continuous variable
Abbreviation: MDD, major depressive disorder; COR, crude odds ratio; AOR, adjusted odds ratio; CI, confidence interval, SSRIs, selective serotonin reuptake.
Adjusted model incorporated variables including age, sex, living arrangement, marital status, household income, current smoking, current drinking, exercise habit and chronic disease, anxiety symptoms, resilience, childhood trauma, depressive symptoms at baseline, first-onset MDD and use of antidepressants




	Table S5. Longitudinal association of depressive symptom trajectory with quality of life and suicidal ideation: using the complete dataset

	Variable
	Model 1
	
	Model 2
	
	Model 3
	

	
	β (95% CI)
	P
	β (95% CI)
	P
	β (95% CI)
	P

	PCS
	
	
	
	
	
	

	Improving class
	Reference
	
	Reference
	
	Reference
	

	Moderate decreasing class
	-12.737 (-15.967, -9.506)
	<0.001
	-12.249 (-15.572, -8.926)
	<0.001
	-3.903 (-6.885, -0.921)
	0.011

	Persistent high class
	-32.621 (-38.983, -26.260)
	<0.001
	-32.465 (-39.112, -25.818)
	<0.001
	-11.775 (-17.928, -5.622)
	<0.001

	MCS
	
	
	
	
	
	

	Improving class
	Reference
	
	Reference
	
	Reference
	

	Moderate decreasing class
	-15.000 (-18.418, -11.583)
	<0.001
	-14.398 (-18.000, -10.796)
	<0.001
	-3.235 (-5.997, -0.474)
	0.022

	Persistent high class
	-36.947 (-43.689, -30.206)
	<0.001
	-36.987 (-44.198, -29.776)
	<0.001
	-6.905 (-12.610, -1.200)
	0.018

	Suicidal ideation
	
	
	
	
	
	

	Improving class
	Reference
	
	Reference
	
	Reference
	

	Moderate decreasing class
	1.310 (0.899, 1.721)
	<0.001
	1.133 (0.713, 1.553)
	<0.001
	0.330 (-0.067, 0.728)
	0.104

	Persistent high class
	4.120 (3.311, 4.928)
	<0.001
	3.986 (3.147, 4.825)
	<0.001
	1.732 (0.913, 2.550)
	<0.001

	Abbreviation: PCS, Physical composite summary; MCS, Mental composite summary; CI, confidence interval.
Model 1 was adjusted for follow-up time
Model 2 was adjusted for follow-up time, age, sex, household income, current smoking, current drinking, exercise habit and chronic disease
Model 3 was adjusted as Model 3 plus anxiety symptoms, resilience, childhood trauma, first-onset MDD, and use of antidepressants
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Figure S1. The flowchart of the study
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Figure S2. The timeline of the study
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