
	Supplementary Table 1. Means, standard deviations, omega reliabilities, and bivariate correlations of cognition and depressive symptoms across the five measurement waves

	Variable
	Mean
	SD
	1
	2
	3
	4
	5
	6
	7
	8
	9
	10

	1. Time 1 Cognition
	13.6
	5.91
	.69
	
	
	
	
	
	
	
	
	

	2. Time 2 Cognition
	13.9
	5.85
	.62*
	.70
	
	
	
	
	
	
	
	

	3. Time 3 Cognition
	13.3
	5.97
	.63*
	.71*
	.72
	
	
	
	
	
	
	

	4. Time 4 Cognition
	12.2
	7.30
	.61*
	.68*
	.72*
	.72
	
	
	
	
	
	

	5. Time 5 Cognition
	13.6
	6.54
	.60*
	.67*
	.72*
	.75*
	.76
	
	
	
	
	

	6. Time 1 CESD-10
	8.08
	6.31
	-.29*
	-.26*
	-.25*
	-.24*
	-.23*
	.81
	
	
	
	

	7. Time 2 CESD-10
	7.67
	5.76
	-.21*
	-.23*
	-.21*
	-.20*
	-.19*
	.49*
	.75
	
	
	

	8. Time 3 CESD-10
	7.85
	6.34
	-.24*
	-.23*
	-.26*
	-.24*
	-.23*
	.48*
	.53*
	.79
	
	

	9. Time 4 CESD-10
	8.50
	6.46
	-.21*
	-.20*
	-.21*
	-.24*
	-.21*
	.42*
	.47*
	.52*
	.80
	

	10. Time 5 CESD-10
	8.73
	6.45
	-.23*
	-.23*
	-.23*
	-.24*
	-.26*
	.44*
	.47*
	.51*
	.55*
	.78

	* p < 0.01; CESD-10 = depressive symptoms. Omega reliabilities are shown in italic.


	Supplementary Table 2. Effects of time-invariant predictors on cognition and depressive symptoms on between-person level across urban/rural regions

	
	Urban region (N = 10483)
	
	Rural region (N = 13745)

	 Predictors
	Cognition
	CESD-10
	
	Cognition
	CESD-10

	
	B (SE)
	B (SE)
	
	B (SE)
	B (SE)

	Age
	-0.174 (0.006)**
	-0.011 (0.005)*
	
	-0.186 (0.006)**
	0.005 (0.005)

	Female
	-0.788 (0.142)**
	1.383 (0.125)**
	
	-2.279 (0.142)**
	2.069 (0.115)**

	Education level
	2.261 (0.106)**
	-0.689 (0.089)**
	
	3.249 (0.135)**
	-1.069 (0.135)**

	Married
	0.796 (0.176)**
	-1.210 (0.162)**
	
	1.108 (0.151)**
	-1.423 (0.134)**

	Lifetime smoke
	-0.273 (0.141)
	0.345 (0.122)**
	
	-0.242 (0.135)
	0.684 (0.128)**

	Household expenditure
	2.069 (0.187)**
	-1.075 (0.184)**
	
	1.181 (0.150)**
	-0.214 (0.161)

	Relationships with parents
	0.322 (0.058)**
	-0.415 (0.047)**
	
	0.333 (0.049)**
	-0.331 (0.048)**

	** p < 0.01; * p < 0.05; CESD-10 = depressive symptoms; B = unstandardized coefficients; SE = standard errors.  Bold coefficients denote significant differences (p < 0.01) between the urban and rural subgroups.


	Supplementary Table 3. Effects of time-invariant predictors on cognition and depressive symptoms on between-person level across age groups

	
	Middle-aged adults (45-59 years)

(N = 9245)
	
	Young olds (60-74 years)

(N = 10657)
	
	Older adults (75 years or above)

(N = 4523)

	 Predictors
	Cognition
	CESD-10
	
	Cognition
	CESD-10
	
	Cognition
	CESD-10

	
	B (SE)
	B (SE)
	
	B (SE)
	B (SE)
	
	B (SE)
	B (SE)

	Age
	-0.143 (0.016)** b
	0.039 (0.015)** b
	
	-0.074 (0.011)** c
	-0.003 (0.011)
	
	-0.321 (0.017)** a
	-0.040 (0.015)** a

	Female
	-0.849 (0.161)** c
	1.778 (0.130)**
	
	-1.744 (0.153)** b
	1.749 (0.138)**
	
	-2.645 (0.201)** a
	1.652 (0.188)**

	Education level
	2.476 (0.125)**
	-0.771 (0.104)**
	
	2.760 (0.122)**
	-0.994 (0.112)**
	
	2.940 (0.195)**
	-0.854 (0.154)**

	Married
	1.054 (0.241)**
	-2.012 (0.194)** a
	
	0.947 (0.161)**
	-1.405 (0.150)**
	
	0.382 (0.236)
	-0.929 (0.236)** b

	Rural region
	-1.384 (0.175)** b
	0.800 (0.158)** a
	
	-1.918 (0.165)** a
	1.365 (0.156)** b
	
	-2.108 (0.210)** a
	1.080 (0.204)**

	Lifetime smoke
	-0.119 (0.146)
	0.567 (0.133)**
	
	-0.165 (0.143)
	0.338 (0.139)*
	
	-0.418 (0.180)*
	0.757 (0.171)**

	Household expenditure
	1.303 (0.243)**
	-0.531 (0.229)*
	
	1.520 (0.152)**
	-0.669 (0.168)**
	
	1.766 (0.214)**
	-0.381 (0.202)

	Relationships with parents
	0.286 (0.059)**
	-0.389 (0.054)**
	
	0.338 (0.054)**
	-0.329 (0.052)**
	
	0.407 (0.078)**
	-0.350 (0.075)**

	** p < 0.01; * p < 0.05; CESD-10 = depressive symptoms; B = unstandardized coefficients; SE = standard errors. Bold coefficients denote significant differences (p < 0.01) between across the three subgroups with pairwise comparisons indicated by superscripts a < b < c.


	Supplementary Table 4. Effects of time-varying predictors on cognition and depressive symptoms in male subsample across five waves

	
	
	
	Cognition
	
	

	
	Time 1
	Time 2
	Time 3
	Time 4
	Time 5

	Predictors
	B (SE)
	B (SE)
	B (SE)
	B (SE)
	B (SE)

	Work status
	0.284 (0.144)*
	0.177 (0.109)
	0.469 (0.104)**
	0.865 (0.121)**
	0.709 (0.117)**

	Self-rated health
	0.384 (0.060)**
	0.210 (0.047)**
	0.158 (0.038)**
	0.209 (0.046)**
	0.113 (0.042)**

	Alcohol drinking
	-0.002 (0.019)
	0.023 (0.015)
	0.009 (0.014)
	0.007 (0.018)
	0.008 (0.017)

	Participation in social activities
	0.802 (0.111)**
	0.840 (0.097)**
	0.748 (0.091)**
	1.101 (0.108)**
	0.551 (0.096)**

	
	Depressive symptoms

	Predictors
	Time 1
	Time 2
	Time 3
	Time 4
	Time 5

	Work status
	-0.540 (0.141)**
	-0.325 (0.121)**
	-0.520 (0.124)**
	-0.286 (0.128)*
	-0.218 (0.131)

	Self-rated health
	-1.964 (0.069)**
	-1.414 (0.060)**
	-1.528 (0.052)**
	-1.359 (0.056)**
	-1.342 (0.058)**

	Alcohol drinking
	-0.008 (0.020)
	-0.037 (0.016)*
	-0.022 (0.014)
	-0.053 (0.019)**
	-0.086 (0.018)**

	Participation in social activities
	-0.753 (0.127)**
	-0.431 (0.094)**
	-0.347 (0.099)**
	-0.345 (0.111)**
	-0.307 (0.111)**

	** p < 0.01; * p < 0.05; B = unstandardized coefficients; SE = standard errors. 


	Supplementary Table 5. Effects of time-varying predictors on cognition and depressive symptoms in female subsample across five waves

	
	
	
	Cognition
	
	

	
	Time 1
	Time 2
	Time 3
	Time 4
	Time 5

	Predictors
	B (SE)
	B (SE)
	B (SE)
	B (SE)
	B (SE)

	Work status
	0.054 (0.127)
	0.084 (0.103)
	0.476 (0.090)**
	0.283 (0.115)*
	0.583 (0.089)**

	Self-rated health
	0.341 (0.055)**
	0.199 (0.044)**
	0.153 (0.039)**
	0.226 (0.045)**
	0.116 (0.042)**

	Alcohol drinking
	0.040 (0.038)
	0.048 (0.030)
	0.042 (0.030)
	0.056 (0.040)
	0.015 (0.034)

	Participation in social activities
	0.805 (0.124)**
	0.716 (0.094)**
	0.698 (0.080)**
	1.082 (0.104)**
	0.644 (0.085)**

	
	Depressive symptoms

	Predictors
	Time 1
	Time 2
	Time 3
	Time 4
	Time 5

	Work status
	-0.305 (0.146)*
	-0.019 (0.114)
	-0.083 (0.107)
	-0.361 (0.114)**
	-0.308 (0.118)**

	Self-rated health
	-2.407 (0.072)**
	-1.804 (0.058)**
	-1.754 (0.054)**
	-1.663 (0.056)**
	-1.646 (0.056)**

	Alcohol drinking
	0.147 (0.061)*
	-0.002 (0.038)
	0.048 (0.041)
	-0.104 (0.038)**
	-0.038 (0.040)

	Participation in social activities
	-0.553 (0.140)**
	-0.358 (0.110)**
	-0.566 (0.104)**
	-0.112 (0.110)
	-0.232 (0.115)*

	** p < 0.01; * p < 0.05; B = unstandardized coefficients; SE = standard errors. 


	Supplementary Table 6. Effects of time-varying predictors on cognition and depressive symptoms in urban subsample across five waves

	
	
	
	Cognition
	
	

	
	Time 1
	Time 2
	Time 3
	Time 4
	Time 5

	Predictors
	B (SE)
	B (SE)
	B (SE)
	B (SE)
	B (SE)

	Work status
	-0.488 (0.156)**
	-0.437 (0.115)**
	-0.043 (0.109)
	0.216 (0.155)
	0.166 (0.122)

	Self-rated health
	0.298 (0.071)**
	0.147 (0.052)**
	0.151 (0.047)**
	0.317 (0.048)**
	0.142 (0.048)**

	Alcohol drinking
	0.050 (0.027)
	0.056 (0.020)**
	0.036 (0.020)
	0.022 (0.024)
	-0.004 (0.024)

	Participation in social activities
	0.742 (0.127)**
	0.784 (0.108)**
	0.662 (0.106)**
	1.032 (0.109)**
	0.628 (0.095)**

	
	Depressive symptoms

	Predictors
	Time 1
	Time 2
	Time 3
	Time 4
	Time 5

	Work status
	-0.273 (0.144)
	0.080 (0.133)
	-0.289 (0.127)*
	0.171 (0.134)
	0.014 (0.138)

	Self-rated health
	-2.149 (0.076)**
	-1.584 (0.062)**
	-1.697 (0.055)**
	-1.512 (0.064)**
	-1.488 (0.068)**

	Alcohol drinking
	-0.006 (0.029)
	0.006 (0.021)
	-0.004 (0.020)
	-0.032 (0.023)
	-0.112 (0.024)**

	Participation in social activities
	-0.799 (0.144)**
	-0.458 (0.123)**
	-0.450 (0.114)**
	-0.532 (0.123)**
	-0.303 (0.118)*

	** p < 0.01; * p < 0.05; B = unstandardized coefficients; SE = standard errors. 


	Supplementary Table 7. Effects of time-varying predictors on cognition and depressive symptoms in rural subsample across five waves

	
	
	
	Cognition
	
	

	
	Time 1
	Time 2
	Time 3
	Time 4
	Time 5

	Predictors
	B (SE)
	B (SE)
	B (SE)
	B (SE)
	B (SE)

	Work status
	0.458 (0.150)**
	0.466 (0.116)**
	0.838 (0.109)**
	1.000 (0.155)**
	0.939 (0.105)**

	Self-rated health
	0.418 (0.059)**
	0.240 (0.043)**
	0.137 (0.047)**
	0.109 (0.048)*
	0.096 (0.045)*

	Alcohol drinking
	0.006 (0.020)
	0.017 (0.016)
	-0.013 (0.020)
	0.033 (0.024)
	0.001 (0.017)

	Participation in social activities
	0.835 (0.140)**
	0.741 (0.095)**
	0.731 (0.106)**
	1.035 (0.109)**
	0.578 (0.089)**

	
	Depressive symptoms

	Predictors
	Time 1
	Time 2
	Time 3
	Time 4
	Time 5

	Work status
	-0.536 (0.171)**
	-0.186 (0.130)
	-0.335 (0.112)**
	-0.053 (0.127)
	0.031 (0.139)

	Self-rated health
	-2.178 (0.077)**
	-1.648 (0.058)**
	-1.609 (0.054)**
	-1.509 (0.056)**
	-1.491 (0.059)**

	Alcohol drinking
	0.032 (0.024)
	-0.007 (0.018)
	-0.026 (0.017)
	-0.094 (0.019)**
	-0.081 (0.021)**

	Participation in social activities
	-0.501 (0.154)**
	-0.386 (0.095)**
	-0.454 (0.098)**
	-0.010 (0.106)
	-0.201 (0.111)

	** p < 0.01; * p < 0.05; B = unstandardized coefficients; SE = standard errors. 
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