	Pollutant
	Subgroup
	Interaction P value
	Significant interaction

	PM1
	Age group
	0.127
	No

	PM1
	Sex
	0.731
	No

	PM1
	Residence
	0.772
	No

	PM1
	Chronic lung disease
	0.140
	No

	PM1
	Comorbidity burden
	0.009
	Yes

	PM1
	Cardiometabolic disease
	0.526
	No

	PM1
	Heart disease
	0.414
	No

	PM1
	Smoking status
	0.415
	No

	PM2.5
	Age group
	0.085
	No

	PM2.5
	Sex
	0.826
	No

	PM2.5
	Residence
	0.495
	No

	PM2.5
	Chronic lung disease
	0.158
	No

	PM2.5
	Comorbidity burden
	0.019
	Yes

	PM2.5
	Cardiometabolic disease
	0.567
	No

	PM2.5
	Heart disease
	0.238
	No

	PM2.5
	Smoking status
	0.529
	No

	PM10
	Age group
	0.024
	Yes

	PM10
	Sex
	0.815
	No

	PM10
	Residence
	0.063
	No

	PM10
	Chronic lung disease
	0.177
	No

	PM10
	Comorbidity burden
	0.023
	Yes

	PM10
	Cardiometabolic disease
	0.559
	No

	PM10
	Heart disease
	0.038
	Yes

	PM10
	Smoking status
	0.353
	No

	O3
	Age group
	0.069
	No

	O3
	Sex
	0.873
	No

	O3
	Residence
	0.889
	No

	O3
	Chronic lung disease
	0.469
	No

	O3
	Comorbidity burden
	0.097
	No

	O3
	Cardiometabolic disease
	0.656
	No

	O3
	Heart disease
	0.055
	No

	O3
	Smoking status
	0.934
	No

	NO2
	Age group
	0.242
	No

	NO2
	Sex
	0.713
	No

	NO2
	Residence
	0.113
	No

	NO2
	Chronic lung disease
	0.150
	No

	NO2
	Comorbidity burden
	0.005
	Yes

	NO2
	Cardiometabolic disease
	0.898
	No

	NO2
	Heart disease
	0.434
	No

	NO2
	Smoking status
	0.714
	No


Supplementary Table S2. Subgroup interaction P values.
Subgroup interaction tests from fully adjusted models.
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