Supplementary Table S1. Univariable analysis of individual, family, psychopathology and severity on the persistence of conduct disorder in children at three-year follow up;  (bold text signifies p<0.05)
	Independent variable at base-line

(Category 1 v. Category 2)

Where possible, Category 1 refers to children expected to be at higher risk. And is listed first in parenthesis below. For example, Category 1 for age refers to children aged 5-10 years, and Category 2 to those aged 11-15. 
	Proportion with persistent conduct disorder at 3-year follow-up
	Odds Ratio 
(95% Confidence Interval)
	Proportion of missing cases at T1 (%)

	
	Category 1 %
(n/N)
	Category 2 %
(n/N)
	
	

	Child Factors

	Age 
(5-10 years v. 11-16 years)
	44

(112/256)
	40

(104/258)
	1.15 
(0.81-1.64)
	0

	Gender
(male v. female)
	45
(162/364)
	36

(54/150)
	1.43 
(0.96-2.11)
	0

	Neurodevelopmental disorder 
(present v. absent)
	58
(36/62)
	40

(180/452)
	2.09 
(1.22-3.59)
	0

	Physical health

(poor v. good)
	51
(45/89)
	40

(171/425)
	1.52 
(0.96-2.40)
	0

	Intellectual Disability 
(present v. absent)
	56
(96/170)
	35
(120/344)
	2.42 
(1.66-3.53)
	0

	SDQ1 prosocial score

( <6 v. 6+  )
	54
(71/131)
	38
(143/379)
	1.95
(1.31-2.92)
	0.78

	SDQ peer relationships score

( 3+ v. <3 )
	49

(146/299)
	32

(68/211)
	2.00
(1.39-2.90)
	0.78

	Family factors

	Ethnicity 
(non-white v. white)
	43
(15/35)
	42
(201/479)
	1.04 

(0.52-2.08)
	0

	Family size 
( 4 + children v. 1-3)
	56
(53/95)
	39
(163/419)
	1.98 
(1.26-3.11)
	0

	Family function score2
 (3+ v. < 3)
	80
(8/10)
	41
(203/495)
	5.75
 (1.21-27.38)
	1.75

	Parental anxiety or depression score3
 (3+ v. < 3)
	47
(109/234)
	38
(104/274)
	1.43 
(1.00-2.03)
	1.17

	Housing tenure

 (Rented v. owner occupied)
	49
(135/273)
	34
(81/241)
	1.93 
(1.35-2.76)
	0

	Family type 
(other v. two biological parents)
	46
(132/288)
	37
(83/224)
	1.44 
(1.01-2.05)
	0.39

	Household employment 
(no parent working v. 1+  working)
	48
(79/163)
	39
(136/349)
	1.47 
(1.01-2.14)
	0.39

	Family income 
(< £199 v. £200+)
	40
(128/322)
	45
(68/152)
	0.82
 (0.55-1.20)
	7.78

	Presence of life events 

(3+ life events v. < 3 life events)
	47
(75/158)
	40
(140/354)
	1.38
(0.95-2.02)
	0.39

	Mothers level of education 
(no qualifications v. qualifications)
	48
(87/180)
	39
(128/330)
	1.48 
(1.02-2.13)
	0.78

	Severity of Psychopathology Factors

	Comorbidity 
(present v. absent)
	49
(109/221)
	37
(107/293)
	1.69
 (1.19-2.41)
	0

	Parents report of burden on the SDQ

(moderate and severe v. nil and mild
	51
(161/317)
	27
(53/193)
	2.73 
(1.86-4.01)
	0.78

	SDQ total difficulties score 
(17+ v.<17)
	55
(169/308)
	22
(45/202)
	4.24 
(2.84-6.33)
	0.78

	SDQ impact score 

(2+ v. <2)
	51
(159/309)
	27
(55/201)
	2.81 
(1.92-4.12)
	0.78

	Psychopathology factors

	Anxiety disorder 
(present v. absent)
	45
(35/77)
	41
(181/437)
	1.18
 (0.72-1.92)
	0

	Depressive disorder 
(present v. absent)
	41
(12/29)
	42
(204/485)
	0.97
 (0.45-2.08)
	0

	Attention Deficit/Hyperactivity Disorder
(present v. absent)
	56
(74/133)
	37
(142/381)
	2.11 
(1.42-3.15)
	0


1. SDQ= Strengths and Difficulties Questionnaire. 2. Family function score on McMaster’s Family Assessment Device. 3. Psychopathology on the General Health Questionnaire 
Supplementary Table S2. Within Domain and Cross Domain Multivariable Logistic Regression analysis illustrating the independent predictors of conduct disorder at three year follow up; (bold text signifies p<0.05)

	Independent variable at baseline
(Category 1 v. Category 2)
Where possible, Category 1 refers to children expected to be at higher risk. And is listed first in parenthesis below. For example,  Category 1 for neurodevelopmental disorder refers to children without this condition, and Category 2 to those with neurodevelopmental disorder
	Unadjusted Odds Ratio
(95% Confidence Interval)
	Within Domain1 Adjusted Odds Ratios 
(95% Confidence Interval)
	Cross Domain2 Adjusted Odds Ratios (95%CI)

(95% Confidence Interval)

	Child Factors

	Neurodevelopmental disorder 
(present v. absent)
	2.09 
(1.22-3.59)
	1.26
(0.67-2.29)
	

	Intellectual Disability 
(present v. absent)
	2.42 
(1.66-3.53)
	2.02 
(1.33-3.06)
	1.67
(1.08-2.57)

	SDQ3 prosocial score

( <6 v. 6+  )
	1.95

(1.31-2.92)
	1.67

(1.09-2.55)
	1.37

(0.88-2.15)

	SDQ peer relationships score

( 3+ v. <3 )
	2.00

(1.39-2.90)
	1.46

(0.98-2.17)
	

	Family Factors

	Family size 
( 4 + children v. 1-3)
	1.98 

(1.26-3.11)
	1.84
 (1.15-2.94)
	1.79

 (1.08-2.95)

	Parental anxiety or depression score4
 (3+ v. < 3)
	1.43

 (1.0-2.03)
	1.23 

(0.85-1.79)
	

	Housing tenure

 (Rented v. owner occupied)
	1.93 

(1.35-2.76)
	1.70
(1.08-2.66)
	1.70

(1.15-2.52)

	Household employment 
(no parent working v. 1+t working)
	1.47 

(1.01-2.14)
	0.96

(0.61-1.51)
	

	Family function score5
 (3+ v. < 3)
	5.75 

(1.21-27.38)
	5.89
(1.18-29.33)
	5.49

(1.09-27.69)

	Family type 
(other v. two biological parents)
	1.44 

(1.01-2.05)
	1.10

(0.73-1.66)
	

	Mothers level of education 
(no qualifications v. qualifications)
	1.48 

(1.02-2.13)
	1.10

(0.73-1.66)
	

	Severity of Psychopathology Factors

	Comorbidity
(present v. absent)
	1.69 

(1.19-2.41)
	0.94

(0.62-1.42)
	

	Parents report of burden on the SDQ

(moderate and severe v. nil and mild)
	2.73 

(1.86-4.01)
	1.56

 (0.97-2.51)
	

	SDQ total difficulties score 
(17+ v.<17)
	4.24 

(2.84-6.33)
	3.26
(2.05-5.17)
	2.92

(1.85-4.61)

	SDQ impact score 

(2+ v . <2)
	2.81

 (1.92-4.12)
	1.35

(0.82-2.23)
	

	Psychopathology Factors

	Attention Deficit Hyperactivity Disorder (present v. absent)
	2.11

 (1.42-3.15)
	2.11

 (1.42-3.15) 
	1.30
(0.82-2.07)


1.Within domain analyses included all variables associated with persistence in univariable analysis. 2. Cross domain analyses combined variables that predicted persistence from the within domain analysis 3. SDQ = Strengths and Difficulties Questionnaire 4. Psychopathology on the General Health Questionnaire 5. Family function score on McMaster’s Family Assessment Device 
Supplementary Table S3. Univariable analysis of baseline individual, family, severity and psychopathology on the persistence of ADHD in children at 3 year follow up (bold text indicates p<0.05)
	Independent variable at baseline
(Category 1 v. Category 2)
Where possible, Category 1 refers to children expected to be at higher risk. And is listed first in parenthesis below. For example, Category 1 for age refers to children aged 5-10 years, and Category 2 to those aged 11-15.
	Proportion with persistent ADHD at 3-year follow-up
	Odds Ratio 
(95% Confidence Interval)
	Proportion of missing cases at T1 (%)

	
	Category 1
 %

(n/N)
	Category 2
%

(n/N)
	
	

	Child factors

	Age
(5-10 years v. 11-16 years)
	46
(61/133)
	37
(35/94)
	1.43 
(0.83-2.45)
	0

	Gender
 (male v. female)
	41
(79/191)
	47
(17/36)
	0.79 
(0.39-1.61)
	0

	Neurodevelopmental disorder 
(present v. absent)
	60
(26/43)
	38
(70/184)
	2.49 
(1.26-4.92)
	0

	Physical health

(poor v. good)
	47
(16/34)
	41
(80/193)
	1.26
 (0.60-2.61)
	0

	Intellectual Disability
 (present v. absent)
	45
(50/112)
	40
(46/115)
	1.21 
(0.71-2.05)
	0

	SDQ1 prosocial score

( <6 v. 6+  )
	44

(24/55)
	42

(72/171)
	1.07

(0.58-1.97)
	0.44

	SDQ peer relationships score

( 3+ v. <3 )
	49

(74/151)
	29

(22/75)
	2.32

(1.28-4.18)
	0.44

	Family factors

	Ethnicity 
(non-white v. white)
	33
5/12
	42
91/215
	0.97
(0.30-3.17)
	0

	Family size 
( 4 + children v. 1-3)
	50
(19/38)
	41
(77/189)
	1.46
 (0.72-2.93)
	0

	Family function score2
(3 + v. <3)
	33
(1/3)
	42
(93/221)
	0.69
 (0.06-7.70)
	1.32

	Parental anxiety/depression score3
(3+ v.< 3)
	38
(35/91)
	44
(59/133)
	0.78
 (0.46-1.35)
	1.32

	Housing tenure

(rented v. owner occupied)
	47
(47/100)
	39
(49/127)
	1.41 
(0.83-2.4)
	0

	Family type 
(other v. two biological parents)
	39
(42/107)
	45
(53/119)
	0.81 
(0.47-1.37)
	0.44

	Household employment 
(no parent working v. 1+ working)
	52
(32/61)
	38
(63/164)
	1.77 
(0.98-3.20)
	0.88

	Family income 
(< £199 v. £200+)
	38
(60/160)
	50
(25/50)
	0.6 
(0.32-1.14)
	7.49

	Presence of life events 

(3+ life events v. < 3 life events)
	39
(25/64)
	43
(70/161)
	0.83 
(0.46-1.51)
	0.88

	Mothers level of education 
(no qualifications v. qualifications)
	45
(27/60)
	41
(67/164)
	1.19 
(0.65-2.15)
	1.32

	Severity of Psychopathology Factors

	Comorbidity
 (present v. absent)
	42
(61/145)
	43
(35/82)
	0.98 
(0.56-1.69)
	0

	Parents report of burden on the SDQ

(moderate and severe v. nil and mild
	44
(68/154)
	39
(28/72)
	1.24 
(0.7-2.20)
	0.44

	SDQ total difficulties score 
(17+ v.<17)
	46
(75/162)
	33
(21/64)
	1.77 
(0.96-3.24)
	0.44

	SDQ impact score 

(2+ v. <2)
	45
(74/164)
	35
(22/62)
	1.50 
(0.82-2.74)
	0.44

	Psychopathology factors

	Anxiety disorder
(present v. absent)
	60
(15/25)
	40
(81/202)
	2.24
 (0.96-5.23)
	0

	Depressive disorder 
(present v. absent)
	20
(1/5)
	43
(95/222)
	0.33
 (0.04-3.04)
	0

	Conduct Disorder 
(present v absent)
	41
(55/133)
	44
(41/94)
	0.91
 (0.53-1.56)
	0


1. SDQ= Strengths and Difficulties Questionnaire 2. Family function score on McMaster’s Family Assessment Device. 3. Psychopathology on the General Health Questionnaire 
Supplementary Table S4. Multivariable Within Domain and Cross Domain Logistic Regression analysis illustrating the independent predictors for the Persistence of ADHD at three year follow up (bold text indicates p<0.05)
	Independent variable at baseline
(Category 1 v. Category 2)

Where possible, Category 1 refers to children expected to be at higher risk. And is listed first in parenthesis below. For example, Category 1 for neurodevelopmental disorder refers to children without this condition, and Category 2 to those with neurodevelopmental disorder
	Unadjusted Odds Ratio
(95% Confidence Interval)
	Within Domain1 Adjusted Odds Ratios
 (95% Confidence Interval)
	Cross Domain2 Adjusted Odds Ratios 
(95% Confidence Interval)

	Child Factors

	Neurodevelopmental disorder

(present v. absent)
	2.49 
(1.26-4.92)
	2.00 
(0.99-4.06)
	

	SDQ3 peer relationships score

( 3+ v. <3 )
	2.32

(1.28-4.18)
	1.99
(1.08-3.67)
	2.32

(1.28-4.18)


1. Within domain analyses included all variables associated with persistence in univariable analysis. 2. Cross domain analyses combined variables that predicted persistence from the within domain analysis 3. SDQ = Strengths and Difficulties Questionnaire
Supplementary Table S5. Univariable analysis of baseline individual, family, severity and psychopathology variables on the persistence of anxiety disorders in children at 3 year follow up (bold text indicates p<0.05)
	Independent variable at  baseline
(Category 1 v. Category 2)

Where possible, Category 1 refers to children expected to be at higher risk. And is listed first in parenthesis below. For example, Category 1 for age refers to children aged 5-10 years, and Category 2 to those aged 11-15.
	Proportion with persistent anxiety disorder at 3-year follow-up
	Odds Ratio

(95% Confidence Interval)
	Proportion of missing cases at 

T1 (%)

	
	Category 1
%

(n/N)
	Category 2
% 

(n/N)
	
	

	Child Factors

	Age 
(5-10 years v. 11-16 years)
	23

(39/173)
	24

(51/213)
	0.92
(0.58-1.49)
	0

	Gender
 (male v. female)
	19

(34/178)
	27

(56/208)
	0.64 
(0.40-1.04)
	0

	Neurodevelopmental disorder
 (present v. absent)
	31
(13/42)
	23
(77/344)
	1.55 
(0.77-3.13)
	0

	Physical health

(poor v. good)
	29
(24/82)
	22
(66/303)
	1.49 

(0.86-2.57)
	0.26

	Intellectual Disability 
(present v. absent)
	18
(14/76)
	25
(76/310)
	0.70
 (0.37-1.31)
	0

	SDQ1 prosocial score

( <6 v. 6+  )
	27

(9/33)
	23

(81/352)
	1.23

(0.56-2.81)
	0.26

	SDQ peer relationships score

( 3+ v. <3 )
	29

(58/203)
	18

(32/182)
	1.88

(1.15-3.06)
	0.26

	Family Factors

	Ethnicity

(non-white v. white)
	12
(3/26)
	24
(87/360)
	0.41 
(0.12-1.40)
	0

	Family size 
(4+ children v.1-3)
	26
(14/54)
	23
(76/332)
	1.18 
(0.61-2.28)
	0

	Family function score2
 (3 + v. <3)
	50
(2/4)
	23
(88/378)
	3.30
 (0.46-23.74)
	1.04

	Parental anxiety/depression score

 (3+ v.< 3)3
	24
(47/195)
	23
(43/189)
	1.08
 (0.67-1.73)
	0.52

	Housing tenure

(rented v. owner occupied)

	24
(42/175)
	23
(48/211)
	1.07 
(0.67-1.72)
	0

	Family type 
(other v. two biological parents)
	21
(38/180)
	25
(52/205)
	0.79 
(0.49-1.27)
	0.26

	Household employment 
(no parent working v. 1+ working)
	16
(18/112)
	26
(72/274)
	0.54 
(0.30-0.95)
	0

	Family income 
(< £199 v. 200+)
	26
(66/255)
	15
(15/102)
	2.03 
(1.10-3.75)
	7.51

	Presence of life events 

(3+ life events v. < 3 life events)
	22
(29/132)
	24
(61/254)
	0.89
 (0.54-1.47)
	0

	Mothers level of education 
(no qualifications v. qualifications)
	19
(24/125)
	25
(66/261)
	0.70
 (0.42-1.19)
	0

	Severity of Psychopathology Factors

	Comorbidity 
(present v. absent)
	24
(30/123)
	23
(60/263)
	1.09
 (0.66-1.80)
	0

	Parents report of burden on the SDQ

(moderate and severe v. nil and mild)
	30
(48/159)
	19
(42/226)
	1.89 
(1.18-3.05)
	0.26

	SDQ total difficulties score 
(17+ v.<17)
	28
(44/160)
	20
(46/225)
	1.48 
(0.92-2.37)
	0.26

	SDQ impact score 

(2+ v. <2)
	29
(52/179)
	18
(38/206)
	1.81 
(1.12-2.92)
	0.26

	Psychopathology Factors

	Depressive disorder

(present v. absent)
	23
(79/342)
	25
(11/44)
	1.11 
(0.54-2.30)
	0

	Conduct Disorder

(present v. absent)
	29
(22/77)
	22
(68/309)
	1.42 
(0.81-2.49)
	0

	Attention Deficit Hyperkinetic Disorder (present v. absent)
	24
(6/25)
	23
(84/361)
	1.04 
(0.40-2.69)
	0


1. SDQ= Strengths and Difficulties Questionnaire 2. Family function score on McMaster’s Family Assessment Device. 3. Psychopathology on the General Health Questionnaire 
Supplementary Table S6. Multivariable multiple Within Domain and Cross Domain Logistic Regression illustrating the independent predictors of the Persistence of Anxiety Disorder at three year follow up
	Independent variable

(Category 1 v. Category 2)
Where possible, Category 1 refers to children expected to be at higher risk. And is listed first in parenthesis below. For example, Category 1 for Family Income is a weekly income of £199 or less while Category 2 is £200 or more 
	Unadjusted Odds Ratio
(95% Confidence Interval)
	Within Domain1 Adjusted Odds Ratios 
(95% Confidence Interval)
	Cross Domain2 Adjusted Odds Ratios
 (95% Confidence Interval)



	Child factors

	SDQ3 peer relationships score

( 3+ v. <3 )
	1.88

(1.15-3.06)
	1.88

(1.15-3.06)
	1.88

(1.15-3.06)

	Family factors

	Family income 
(< £199 v. £200+.)
	2.03 
(1.10-3.75)
	1.84
(0.90-3.78)
	

	Household employment 
(no parent working v. 1+ working)
	0.54
 (0.30-0.95)
	0.84
(0.42-1.68)
	

	Severity of Psychopathology Factors

	Parents report of burden on the SDQ

(moderate and severe v. nil and mild)
	1.89 
(1.18-3.05)
	1.56 
(0.87-2.80)
	

	SDQ impact score 

(2+ v. <2)
	1.81 
(1.12-2.92)
	1.40
(0.78-2.52)
	


1. Within domain analyses included all variables associated with persistence in univariable analysis. 2. Cross domain analyses combined variables that predicted persistence from the within domain analysis 3. SDQ = Strengths and Difficulties Questionnaire
Supplementary Table S7. Univariable analysis of  baseline individual, family, psychopathology and severity (measured at Time 1) on the persistence of Depressive Disorders in children at 3 year follow up (bold text denotes p<0.05)

	Independent variable at base-line

 (Category 1 v. Category 2)

Category 1 for age refers to children aged 5-10 years, and Category 2 to those aged 11-15.
	Proportion with persistent depressive disorder at 3-year follow-up
	Odds Ratio 
(95% Confidence Interval)

	Proportion of missing cases at T1

(%)

	
	Category 1
%

(n/N)
	Category 2
%

(n/N)
	
	

	Child Factors

	Age
 (5-10 years v. 11-16 years)
	10
(1/10)
	24
(20/83)
	0.35
 (0.04-2.93)
	0

	Gender
 (male v. female)
	28
(11/39)
	19
(10/54)
	1.73
 (0.65-4.60)
	0

	Neurodevelopmental disorder  
(present v. absent)
	0
(0/9)
	25
(21/84)
	Analysis could not be run 
	0

	Physical health

(poor v. good)
	23
(7/30)
	22
(14/63)
	1.07 
(0.38-3.0)
	0

	Intellectual Disability 
(present v. absent)
	32
(7/22)
	20
(14/71)
	1.90 
(0.65-5.54)
	0

	SDQ1 prosocial score

( <6 v. 6+  )
	25

(3/12)
	22

(18/81)
	1.17

(0.29-4.77)
	0

	SDQ peer relationships score

( 3+ v. <3 )
	22

(11/50)
	23

(10/43)
	0.93

(0.35-2.47)
	0

	Family factors

	Ethnicity 
(non-white v. white)
	0
(0/3)
	23
(21/90)
	Analysis could not be run
	0

	Family size 
(4+ children v.1-3)
	22
(4/18)
	23
(17/75)
	0.98
 (0.28-3.35)
	0

	Family function score2
 (3 + v. <3)
	0
(0/2)
	24
(21/89)
	Analysis could not be run
	1.86

	Parental anxiety/depression score3
 (3+ v.< 3)
	31
(16/51)
	12
(5/42)
	3.38 
(1.12-10.22)
	0

	Housing tenure

(rented v. owner occupied)
	34
(13/38)
	15
(8/55)
	3.06
 (1.12-8.35)
	0

	Family type 
(other v. two biological parents)
	29
15/51
	14
6/42
	2.50
 (0.87-7.17)
	0

	Household employment 
(no parent working v. 1+ working)
	27
8/30
	21
13/63
	1.40 
(0.51-3.85)
	0

	Family income 
(< £199 v. £200+)
	19
12/64
	32
7/22
	0.50
 (0.17-1.48)
	6.51

	Presence of life events 

(3+ life events v. < 3 life events)
	29
11/38
	18
10/55
	1.83 
(0.69-4.89)
	0

	Mothers level of education 
(no qualifications v. qualifications)
	31
8/26
	20
13/66
	1.81
 (0.65-5.08)
	0.93

	Severity of Psychopathology Factors

	Comorbidity 
(present v. absent)
	25
(16/63)
	17
(5/30)
	1.70
 (0.56-5.19)
	0

	Parents report of burden on the SDQ

(moderate and severe v. nil and mild
	26
(15/58)
	17
(6/35)
	1.69
 (0.59-4.85)
	0

	SDQ total difficulties score 
(17+ v.<17)
	32
(14/44)
	14
(7/49)
	2.80 
(1.01-7.77)
	0

	SDQ impact score 

(2+ v. <2)
	25
(16/65)
	18
(5/28)
	1.50 
(0.49-4.60)
	0

	Psychopathology Factors

	Anxiety disorder 
(present v. absent)
	30
(13/44)
	16
(8/49)
	2.15 
(0.79-5.82)
	0

	Conduct Disorder 
(present v. absent)
	34
(10/29)
	17
(11/64)
	10.21
 (3.21-32.52) 
	0

	Attention Deficit Hyperactivity Disorder (present v. absent)
	40
(2/5)
	22
(19/88)
	2.42 
(0.38-15.55)
	0


1. SDQ= Strengths and Difficulties Questionnaire 2. Family function score on McMaster’s Family Assessment Device. 3. Psychopathology on the General Health Questionnaire
Supplementary Table S8. Multivariable Within Domain and Cross Domain Logistic Regression illustrating the independent predictors of the Persistence of Depressive Disorder at three year follow up (bold text denotes p<0.05)
	Independent variable

(Category 1 v. Category 2)
	Unadjusted Odds Ratio
	Within Domain1 Adjusted Odds Ratios (95% CI)
	Cross Domain2 Adjusted Odds Ratios (95% CI)

	Family Factors

	Housing tenure

(rented v. owner occupied)
	3.06
(1.12-8.35)
	2.54 
(0.90-7.15)
	

	Parental anxiety/depression score3
(3+ v. < 3)
	3.38
(1.12-10.22)
	2.83

(0.91-8.79)
	

	Psychopathology Severity Factors

	SDQ4 total difficulties score 
(17+ v. <17)
	2.80
(1.01-7.77)
	2.80

(1.01-7.77)
	2.24
(0.75-6.72)

	Psychopathology Factors

	Conduct Disorder
 (present v. absent)
	10.21
(3.21-32.52)
	10.21
(3.21-32.52)
	1.87 
(0.63-5.52)


1. Within domain analyses included all variables associated with persistence in univariable analysis. 2. Cross domain analyses combined variables that predicted persistence from the within domain analysis 3. Psychopathology on the General Health Questionnaire 4. SDQ= Strengths and Difficulties Questionnaire

