SUPPLEMENTARY MATERIAL

[image: image1.emf]N = 7295 mother-child dyads

Full consent for postnatal follow-up 

phase 

Of which:

N = 6559 (90%) mother-child dyads

Enrolled in pregnancy

N = 736 (10%) mother-child dyads

Enrolled at birth

Eligible

20 weeks of pregnancy

N = 5343 (81%) dyads

2 months postnatally

N = 4910 (67%) dyads

6 months postnatally

N = 4344 (60%) dyads

36 months postnatally

N = 4719 (65%) dyads

Depressive symptoms 

assessments

Child behavioural

assessment

36 months postnatally

N = 4516 (80%) dyads

N = 1605 excluded

no data, or data on only 

one assessment

N = 1174 excluded

no data on child 

behaviour

Study Sample

N = 4167 (92%) dyads

N = 349 excluded

mothers were 

participating with siblings


Supplementary Fig. S1. Flow chart on sample selection and participation

Note: Of the 4167 mother-child dyads included in the analyses, final response rates on depressive symptoms were the following: 85% at 20 weeks of pregnancy, and 82% at 2 months, 76% at 6 months, and 98% at 36 months postnatally.
For 72.3% of the 4167 children included in the analyses, information on child behaviour was provided by both parents, for another 24.2% only mother-report on child behaviour was available, and for 3.5% of the children only father-report was available.
Supplementary Table S1. Descriptives and average posterior probabilities (APP) for the trajectories
	Trajectories of depressive symptoms
	N (%)
	APP (sd)
	Parameters
	Parameter Estimates

	
	
	
	
	B
	(se)
	p-value

	1 ‘No’ depressive symptoms
	1427 (34)
	0.71 (0.08)
	Intercept
	 0.00
	(0.00)
	   1.00

	2 ‘Low’ depressive symptoms
	2221 (54)
	0.89 (0.15)
	Intercept

Linear

Quadratic
	-0.50
 3.25
-6.86
	(0.05)

(0.48)

(0.91)
	< 0.001

< 0.001
< 0.001

	3 ‘Moderate’ depressive symptoms
	457 (11)  
	0.84 (0.15)
	Intercept

Linear

Quadratic
	 0.40
 2.90
-7.73
	(0.11)

(1.03)

(1.97)
	< 0.001
   0.005
< 0.001

	4 ‘High depressive symptoms
	62 (1.5)
	0.92 (0.13)
	Intercept

Linear

Quadratic
	-0.70
 28.0
-58.9
	(0.33)

(3.15)

(5.98)
	   0.03
< 0.001

< 0.001


Supplementary Table S2. Successive linear regression models assessing the predictive value of trajectories on child problem behaviour as reported by the father
	
	
	Internalizing problems
	
	Externalizing problems


	Model 1
	Predictors
	Β (se)
	Beta
	R2
	ΔR2 
	df
	ΔF 
	
	Β (se)
	Beta
	R2
	ΔR2 
	df
	ΔF 

	   Block
	
	
	
	
	
	
	
	
	
	
	
	
	
	

	   1
	Covariates a
	
	
	0.04
	0.04
	17, 4149
	9.89***
	
	
	
	0.03
	0.03
	17, 4149
	6.34***

	   2
	Concurrent symptoms
	0.16 (0.06)**
	0.05
	0.05
	0.01
	1, 4148
	36.00***
	
	0.06 (0.06)
	0.02
	0.03
	0.00
	1, 4148
	13.94***

	   3
	Trajectories
	
	
	0.05
	0.01
	3, 4145
	10.53***
	
	
	
	0.04
	0.01
	3, 4145
	8.78***

	
	   No
	0.00 (ref)
	0.00 (ref)
	
	
	
	
	
	0.00 (ref)
	0.00 (ref)
	
	
	
	

	
	   Low
	0.20 (0.05)***
	0.10
	
	
	
	
	
	0.19 (0.05)***
	0.09
	
	
	
	

	
	   Moderate
	0.36 (0.07)***
	0.12
	
	
	
	
	
	0.36 (0.08)***
	0.11
	
	
	
	

	
	     High
	0.50 (0.15)***
	0.06
	
	
	
	
	
	0.54 (0.16)***
	0.06
	
	
	
	

	
	   Trend
	0.18 (0.03)***
	0.13
	
	
	
	
	
	0.18 (0.04)***
	0.12
	
	
	
	

	Model 2
	
	
	
	
	
	
	
	
	
	
	
	
	
	

	   Block
	
	
	
	
	
	
	
	
	
	
	
	
	
	

	   1
	Covariates a
	
	
	0.04
	0.04
	17, 4149
	9.89***
	
	
	
	0.03
	0.03
	17, 4149
	6.34***

	   2
	Predefined measures   
	
	
	0.05
	0.01
	2, 4147
	30.98***
	
	
	
	0.03
	0.01
	2, 4147
	18.10***

	
	   Severity 
	0.50 (0.15)***
	0.16
	
	
	
	
	
	0.35 (0.17)*
	0.10
	
	
	
	

	
	   Chronicity
	-0.03 (0.05)
	-0.02
	
	
	
	
	
	-0.03 (0.05)
	-0.02
	
	
	
	

	   3
	Trajectories
	
	
	0.06
	0.01
	3, 4144
	4.16**
	
	
	
	0.04
	0.00
	3, 4144
	3.05*

	
	     No
	0.00 (ref)
	0.00 (ref)
	
	
	
	
	
	0.00 (ref)
	0.00 (ref)
	
	
	
	

	
	   Low
	0.14 (0.05)**
	0.07
	
	
	
	
	
	0.14 (0.05)**
	0.07
	
	
	
	

	
	   Moderate
	0.13 (0.10)
	0.04
	
	
	
	
	
	0.18 (0.11)
	0.05
	
	
	
	

	
	   High
	-0.11 (0.24)
	-0.01
	
	
	
	
	
	0.08 (0.26)
	0.01
	
	
	
	

	
	   Trend
	0.12 (0.04)**
	0.08
	
	
	
	
	
	0.13 (0.05)**
	0.08
	
	
	
	


Note: Reported (standardized) regression coefficients are based on the full model.
a  Included covariates: maternal age, educational level, family income, ethnicity, parity, marital status, family stress, gender of the child, and the posterior probability of maternal trajectory membership. 
* p<0.05, ** p<0.01, ***p<0.001
The ΔR2 depends on the order in which variables were entered into the model. For example, trajectories add an ΔR2 of 0.01 if added to the predefined measures of depressive symptoms: This reflects the added explained variance due to modelling of trajectories of depressive symptoms. However, when trajectories are the only indicator of maternal depressive symptoms they would add an ΔR2 of 0.02 to the model predicting internalizing problems, resulting in a total variance of 6% (data not shown).
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