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APPENDIX S1
A.  SAS NLMIXED procedure for shared parameter model with logistic random-effects depression evolution and Weibull time to dropout

proc nlmixed data=weibull start tech=DBLDOG maxiter=5000000 maxfunc=500000; 

  parms b0=3 b11=0 b12=0 b2=0 b3=3 b4=0 b5=0 b6=0 b71=0 b72=0 b73=0 

        b74=0 a0=0 a11=0 a12=0 a2=0 a3=0 a4=0 a5=0 a6=0 a71=0 a72=0 

        a73=0 a74=0 a8=0 a9=0 gamma=2 psi=1;

  bi= (b0+u)+ b11*age7584+ b12*age85+ b2*female+ b3*higheduc+ 

       b4*rxfrqdum+ b5*deprs2+ b6*iadlc+ b71*w3+ b72*w4+ b73*w5+ b74*w6; 

  ai= a0+ a11*age7584+ a12*age85+ a2*female+ a3*higheduc+ a4*rxfrqdum+ 

      a5*deprs2+ a6*iadlc+ a71*lastw3+ a72*lastw4+ a73*lastw5+ 

      a74*lastw6+ a8*yprev+ a9*u;

  Pi= exp(bi)/(1+exp(bi));

  Li= exp(ai);

  Hi= gamma *(Li**gamma)*(t**(gamma-1));

  ll_Y= (1-index)*(response*log(Pi/(1-Pi))+log(1-Pi));

  ll_T= index*(response*log(Hi)-(Li*t)**gamma);

  model response ~ general(ll_Y+ll_T);

  random u ~ normal(0, psi) sub=subid;

run;

B.  SAS NLMIXED procedure for shared parameter model with logistic random-effects depression evolution and discrete failure time to dropout

proc nlmixed data=discrete start tech=DBLDOG maxiter=5000000 maxfunc=500000; 

  parms b0=3 b11=0 b12=0 b2=0 b3=3 b4=0 b5=0 b6=0 b71=0 b72=0 b73=0 

        b74=0 a11=0 a12=0 a2=0 a3=0 a4=0 a5=0 a6=0 a71=0 a72=0 a73=0 

        a74=0 a8=0 a9=0 psi=1;

  bi= (b0+u)+ b11*age7584+ b12*age85+ b2*female+ b3*higheduc+ 

      b4*rxfrqdum+ b5*deprs2+ b6*iadlc+ b71*w3+ b72*w4+ b73*w5+ b74*w6; 

  ai= a11*age7584+ a12*age85+ a2*female+ a3*higheduc+ a4*rxfrqdum+ 

      a5*deprs2+ a6*iadlc+ a71*lastw3+ a72*lastw4+ a73*lastw5+ 

      a74*lastw6+ a8*yprev+ a9*u;

  P_i= exp(bi)/(1+exp(bi));

  H_i= 1-exp(-exp(ai));

  ll_Y= (1-index)*(response*log(P_i/(1-P_i))+log(1-P_i));

  ll_T= (index)*(response*log(H_i/(1-H_i))+log(1-H_i));

  model response ~ general(ll_Y+ll_T);

  random u ~ normal(0, psi) sub=subid;

run;
C.  SAS NLMIXED procedure for naive model with logistic random-effects depression evolution

proc nlmixed data=naive start tech= DBLDOG maxiter=5000000 maxfunc=500000;

  parms a=3 b11=0 b12=0 b2=0 b3=0 b4=0 n5=0 b6=0 b71=0 b72=0 b73=0 
  b74=0 sigma=1;

  eta= a+ u+ b11*age7584+ b12*age85+ b2*female+ b3*higheduc+ 
 b4*rxfrqdum+ b5*deprs2+ b6*iadlc+ b71*w3+ b72*w4+ b73*w5 
 + b74*w6;

  expeta= exp(eta);

  p= expeta/(1+expeta);

  model response ~ binary(p);

  random u ~ normal(0, sigma**2) sub=subid;

run;
APPENDIX S2
Percent of depressed people at each wave, by characteristics and by completion of different number of waves
	
	Number of completed waves

	
	5 waves
	4 waves
	3 waves
	2 waves
	1 wave

	
	N
	2
	3
	4
	5
	6
	N
	2
	3
	4
	5
	N
	2
	3
	4
	N
	2
	3
	N
	2

	
	
	
	
	
	
	
	
	
	
	
	
	
	
	
	
	
	
	
	
	

	Total
	591
	7.78
	4.74
	4.40
	4.57
	6.26
	180
	7.78
	6.11
	6.67
	12.78
	164
	13.41
	11.59
	15.24
	154
	11.04
	18.18
	171
	16.37

	Age (years)
	
	
	
	
	
	
	
	
	
	
	
	
	
	
	
	
	
	
	
	

	65-74
	446
	7.40
	4.26
	3.59
	3.14
	4.93
	88
	6.82
	4.55
	5.68
	12.50
	68
	13.24
	10.29
	13.24
	59
	5.08
	15.25
	86
	13.95

	75-84
	140
	9.29
	6.43
	6.43
	7.86
	9.29
	88
	9.09
	7.95
	6.82
	12.50
	83
	13.25
	12.05
	16.87
	77
	15.58
	20.78
	65
	16.92

	≥85
	5
	0.00
	0.00
	20.00
	40.00
	40.00
	4
	0.00
	0.00
	25.00
	25.00
	13
	15.38
	15.38
	15.38
	18
	11.11
	16.67
	20
	25.00

	Gender
	
	
	
	
	
	
	
	
	
	
	
	
	
	
	
	
	
	
	
	

	Male
	195
	4.62
	2.56
	2.05
	2.56
	4.10
	71
	5.63
	4.23
	5.63
	11.27
	73
	5.48
	2.74
	9.59
	61
	6.56
	11.48
	94
	11.70

	Female
	396
	9.34
	5.81
	5.56
	5.56
	7.32
	109
	9.17
	7.34
	7.34
	13.76
	91
	19.78
	18.68
	19.78
	93
	13.98
	22.58
	77
	22.08

	Education
	
	
	
	
	
	
	
	
	
	
	
	
	
	
	
	
	
	
	
	

	<High school
	195
	13.33
	9.74
	8.72
	8.72
	9.74
	72
	8.33
	5.56
	6.94
	18.06
	74
	17.57
	18.92
	25.68
	74
	17.57
	22.97
	75
	17.33

	(High school
	396
	5.05
	2.27
	2.27
	2.53
	4.55
	108
	7.41
	6.48
	6.48
	9.26
	90
	10.00
	5.56
	6.67
	80
	5.00
	13.75
	96
	15.63

	Number of prescription drugs used
	
	
	
	
	
	
	
	
	
	
	
	
	
	
	
	
	
	
	
	

	<4
	521
	7.87
	4.61
	4.03
	4.03
	5.76
	138
	5.07
	2.90
	5.07
	10.14
	117
	10.26
	7.69
	9.40
	102
	6.86
	13.73
	108
	7.41

	(4
	70
	7.14
	5.71
	7.14
	8.57
	10.00
	42
	16.67
	16.67
	11.90
	20.46
	47
	21.28
	21.28
	29.79
	52
	19.23
	26.92
	63
	31.75

	Depressed at wave 2
	
	
	
	
	
	
	
	
	
	
	
	
	
	
	
	
	
	
	
	

	No
	580
	7.76
	4.66
	4.31
	4.48
	6.03
	173
	7.51
	5.78
	6.36
	12.72
	161
	12.42
	10.56
	14.29
	145
	8.97
	15.17
	165
	15.15

	Yes
	11
	9.09
	9.09
	9.09
	9.09
	18.18
	7
	14.29
	14.29
	14.29
	14.29
	3
	66.67
	66.67
	66.67
	9
	44.44
	66.67
	6
	50.00

	Functional impairment
	
	
	
	
	
	
	
	
	
	
	
	
	
	
	
	
	
	
	
	

	No
	408
	6.13
	3.43
	1.96
	1.72
	2.94
	83
	8.43
	3.61
	3.61
	2.41
	83
	8.43
	4.82
	7.23
	57
	3.51
	7.02
	92
	6.52

	Yes
	169
	11.83
	7.69
	9.47
	8.88
	12.43
	70
	7.14
	8.57
	10.00
	18.57
	61
	19.67
	18.03
	26.23
	78
	16.67
	25.64
	68
	27.94


PAGE  
1

