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Supplementary Methods: Details on the predictive variables used in the models
Sociodemographic variables from Wave 1 for both Aim 1 and 2, and corresponding section in the questionnaire available at www.niaaa.nih.gov: 

1) Age (Section 1 / 1a) – continous variable. 
How old are you as of today?

2) Sex (Section 1 / 1b) – dichotomous variable. 
2.1 What is your sex? 
2.1.1 Male 
2.1.2 Female 
3) Race (Section 1 / 1c and Section 1/1d) – 6 categorical variables. 
3.1 Are you of Hispanic or Latin Origin? 
3.2 On card 2 is a list of racial categories. Please select 1 or more categories to describe your race: 
3.2.1 American Indian or Alaska Native 
3.2.2 Asian 
3.2.3 Black or African American 
3.2.4 Native Kawaiian or Other Pacific Islander 

3.2.5 White 
4) Marital Status (Section 1 / 3a) – dichotomous variable. 
4.1 What is your current marital status? Could you please recode it? 
4.1.1 Married or living with someone as if married (not currently married or separated from another person) 
4.1.2 Widowed or Divorced or Separated or Never married 
5) Education (Section 1 / 6a) – 6 categorical variables. 
5.1 What is the highest grade or year of school that you completed? 
5.1.1 No school = No formal school 
5.1.2 Elementary school = Completed grade K, 1, 2, 3, 4, 5 or 6 
5.1.3 Middle school = Completed grade 7 or 8 
5.1.4 High school = Some high School (grades 9-11) or Completed High School or Graduate equivalency degree 
5.1.5 College = Some college (no degree), or completed associate or other technical 2-year degree, completed college (Bachellor’s degree) 
5.1.6 Graduate school = Some graduate or professional studies (completed Bachelor’s degree but not graduate degree), or Completed graduate or professional degree (Master’s degree or higher) 
6) Income (Section 1 / 10b) – 4 categorical variables 

6.1 Can you tell me which category on this card best represents your total personal income in the last 12 months? 
6.1.1 $0–$19,999 
6.1.2 $20,000–$34,999 
6.1.3 $35,000–$69,999 
6.1.4 ≥ $70 000 
7) Raised by biological parents (section 1 / 2a) – dichotomous variable 
7.1 Did you live with at least 1 of your biological or birth parents at any time when you were growing up, that is before you were 18 years old? 
7.1.1 Yes 
7.1.2 No 
8) Stressful life events (Section 1 / 23) – each variable entered in the model separately as a dichotomous variable 
8.1 Can you please tell me if you have had any of the following experiences in the last 12 months: 
8.1.1 Did any of your family members or close friends die? 

8.1.2 Did any of your family members or close friends have a serious illness or injury? 
8.1.3 Did you move or have anyone new come to live with you? 
8.1.4 Were you fired or laid off from a job? 
8.1.5 Were you unemployed and looking for a job for more than a month? 
8.1.6 Have you had trouble with your boss or a coworker? 
8.1.7 Did you change jobs, job responsibilities or work hours? 
8.1.8 Did you get separated or divorced or break off a steady relationship? 
8.1.9 Have you had serious problems with a neighbor, friend or relative? 
8.1.10 Have you experienced a major financial crisis, declared bankruptcy or more than once been unable to pay your bills on time? 
8.1.11 Did you or a family member have trouble with the police, get arrested, or get sent to jail?

8.1.12 Were you or a family member the victim of any type of crime? 
9) BMI (Section 1 / 24) – continuous variable 
9.1 Please tell me your height and weight as these are important factors for this survey. 
Clinical variables from Wave 1 for both Aim 1 and 2:
1) Axis 1 diagnoses - each variable entered the model separately as a dichotomous categorical variable 
1.1 Alcohol use disorder (abuse or dependence) 
1.2 Tobacco dependence 
1.3 Drug use disorder (10 categories, abuse or dependence) 
1.4 Dysthymia 
1.5 Depression 
1.6 Bipolar disorder (manic or hypomanic disorder) 
1.7 Panic disorder (with or without agoraphobia) 
1.8 Social phobia 
1.9 Specific phobia 
1.10 General anxiety disorder 
1.11 Posttraumatic stress disorder 
1.12 Attention deficit hyperactivity disorder 

1.13 Schizophrenia or psychotic illness or episode 
2) Axis 2 diagnoses 
1.1 Antisocial disorder 

1.2 Avoidant disorder 

1.3 Dependent disorder 
1.4 Obsessive-compulsive disorder 
1.5 Paranoid disorder 
1.6 Schizoid disorder 
1.7 Histrionic disorder 
1.8 Borderline disorder 
1.9 Schizotypal disorder 
1.10 Narcissistic disorder 
Specific predictor variables from Wave 1 for Aim 1, and corresponding section in the questionnaire available at www.niaaa.nih.gov 
1) Prior hospitalization because of depressive symptoms (section 4A / 17a) - dichotomous variable 
1.1 Were you a patient in a hospital for at least one night because you (felt sad, blue, depressed or down/didn’t care about things or enjoy things)? 

1.1.1 Yes 
1.1.2 No 
2) Previous suicide attempt (section 4A / 4a(16)) - dichotomous variable 
2.1 During that time when (your mood was at it’s lowest/you enjoyed or cared the least about things), did you attempt suicide? 

2.1.1 Yes 
2.1.2 No 
3) Age at onset of first episode of major depression (4A / 6a) – continuous variable 
3.1 About how old were you the FIRST time you BEGAN (to feel sad, blue, depressed or down/not to care about things or enjoy things) for at least 2 weeks and when you also had some of the other experiences you just mentioned? 
4)Thought about suicide (4A / 4a(17)) - dichotomous variable 
4.1 During that time when (your mood was at it’s lowest/you enjoyed or cared the least about things), did you think about committing suicide? 

4.1.1 Yes 
4.1.2 No 
Figure S.1 - Importance of predictor variables using elastic net 
(a)
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(a) Importance of predictor variables in all participants. (b) Importance of predictor variables in participants with lifetime major depressive episodes. 

* Stressful life event(s) in the last 12 months. 
Abbreviations: ADHD: attention deficit hyperactivity disorder; PTSD: post-traumatic stress disorder. 
Figure S.2 - Importance of predictor variables using random forest and artificial neural network 
(a) 
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(a) Random forest in all participants. (b) Random forest in participants with lifetime major depressive episodes. (c) Artificial neural network in all participants. (d) Artificial neural network in participants with lifetime major depressive episodes. 
* Stressful life event(s) in the last 12 months. 
Abbreviations: ADHD: attention deficit hyperactivity disorder; PTSD: post-traumatic stress disorder; BMI: body mass index. 
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