Table S1. Multivariable associations of individual depressive symptoms with the inflammatory index in the total sample and stratified by BMI subgroups.
	
	Total sample (n=152)
	BMI<25(n=110)
	BMI≥25(n=42)

	
	Model11
	Model22
	
	
	
	

	
	β (SE)
	P
	β (SE)
	P
	β (SE)
	P
	β (SE)
	P

	Depressive symptoms
	
	
	
	
	
	
	
	

	Decreased appetite
	-0.13 (0.10)
	0.197
	-0.08 (0.10)
	0.439
	-0.06 (0.09)
	0.518 
	-0.65 (0.25)
	0.013

	Decreased weight
	-0.15 (0.08)
	0.099
	-0.07 (0.08)
	0.439
	-
	-
	-
	-

	Clinical measures
	
	
	-
	-
	-
	-
	-
	-

	Depression severity
	-0.01 (0.02)
	0.641
	-0.01 (0.01)
	0.483
	-0.01 (0.01)
	0.402
	0.02 (0.05)
	0.711

	Demographic characteristics
	
	
	-
	-
	-
	-
	-
	-

	Female vs. male
	-0.24 (0.17)
	0.166
	-0.18 (0.17)
	0.293
	-0.49 (0.18)
	0.006
	0.33 (0.41)
	0.421

	Age
	0 (0.01)
	0.772
	-0.01 (0.01)
	0.426
	-0.01 (0.01)
	0.394
	0.01 (0.02)
	0.618

	Education
	-0.03 (0.03)
	0.378
	-0.03 (0.03)
	0.215
	-0.03 (0.03)
	0.303
	0.01 (0.09)
	0.917

	[bookmark: OLE_LINK1]Smoking status
	0.15 (0.29)
	0.608
	0.13 (0.27)
	0.637
	0.53 (0.34)
	0.123
	-0.31 (0.52)
	0.559

	Alcohol consumption
	0.47 (0.40)
	0.244
	0.38 (0.39)
	0.333
	-0.23 (0.40)
	0.575
	1.09 (0.91)
	0.242

	Cardiometabolic comorbidities
	0.97 (0.61)
	0.113
	0.92 (0.58)
	0.116
	1.25 (0.62)
	0.048
	1.13 (1.37)
	0.414

	Cardiometabolic medications
	-1.04 (0.70)
	0.139
	-0.96 (0.68)
	0.159
	-1.56 (0.74)
	0.039
	-1.02 (1.60)
	0.529

	BMI
	-
	-
	0.07 (0.02)
	0.001
	-
	-
	-
	-


1 Model 1 were adjusted for age, sex, years of education, smoking status, alcohol consumption, cardiometabolic comorbidities, cardiometabolic medication use and depression severity.
2 Model 2 additionally adjusted for BMI.
Significant effects are shown in bold (P < 0.05). 

Table S2. Multivariable associations of individual depressive symptoms with immuno-metabolic indices in the main and sensitivity analyses.
	
	Inflammatory index (n=152)
	Metabolic index (n=172)
	Combined index (n=151)

	
	Sensitivity analysis 11
	Sensitivity analysis 11	
	Sensitivity analysis 22	
	Sensitivity analysis 11	
	Sensitivity analysis 22	

	
	β (SE)
	P
	β (SE)
	P
	β (SE)
	P
	β (SE)
	P
	β (SE)
	P

	Anhedonia
	-
	-
	0.03 (0.01)
	0.020 
	0.03 (0.01)
	0.021 
	-
	-
	-
	-

	Depressed mood
	-
	-
	-
	-
	-
	-
	-
	-
	-
	-

	Guilt
	-
	-
	-
	-
	-
	-
	-
	-
	-
	-

	Fatigue
	-
	-
	-
	-
	-
	-
	-
	-
	-
	-

	Suicidal ideation
	-
	-
	-
	-
	-
	-
	-
	-
	-
	-

	Difficulty concentrating
	-
	-
	-
	-
	-
	-
	-
	-
	-
	-

	Insomnia
	-
	-
	-
	-
	-
	-
	-
	-
	-
	-

	Hypersomnia
	-
	-
	0.01 (0.05))
	0.905
	0.01 (0.05)
	0.852 
	<0.01 (0.05)
	0.955
	0.01 (0.05)
	0.864

	[bookmark: _Hlk221359837]Decreased appetite
	-0.11 (0.10)
	0.274
	-0.15 (0.06)
	0.014 
	-0.16 (0.06)
	0.009 
	-0.11 (0.06)
	0.066
	-0.13 (0.06)
	0.031

	Increased appetite
	-
	-
	-
	-
	-
	-
	-
	-
	-
	-

	Increased weight
	-
	-
	-
	-
	-
	-
	-
	-
	-
	-

	Decreased weight
	-0.15 (0.08)
	0.057
	-0.01 (0.05)
	0.759
	-0.04 (0.04)
	0.398 
	-0.07 (0.05)
	0.133
	-0.09 (0.05)
	0.051

	Psychomotor retardation
	-
	-
	-0.08 (0.07)
	0.257
	-0.11 (0.07)
	0.111 
	-0.06 (0.07)
	0.414
	-0.08 (0.07)
	0.228

	Psychomotor agitation
	-
	-
	-
	-
	-
	-
	-
	-
	-
	-

	Clinical measures
	
	
	
	
	
	
	
	
	
	

	Depression severity
	-0.01 (0.02)
	0.672
	<0.01 (0.01)
	0.921
	0.01 (0.01)
	0.544
	<0.01 (0.01)
	0.874 
	0.01 (0.01)
	0.479

	Demographic characteristics
	
	
	
	
	
	
	
	
	
	

	Female vs. male
	-0.27 (0.18)
	0.122
	-0.25 (0.1)
	0.016
	-0.28 (0.1)
	0.007
	-0.24 (0.1)
	0.022
	-0.25 (0.1)
	0.017

	Age
	<0.01 (0.01)
	0.667
	0.02 (0.01)
	0.001
	0.02 (0.01)
	0.002
	0.01 (0.01)
	0.024
	0.01 (0.01)
	0.024

	Education
	-0.02 (0.03)
	0.42
	0.01 (0.02)
	0.751
	<0.01 (0.02)
	0.914
	<0.01 (0.02)
	0.79
	<0.01 (0.02)
	0.958

	Smoking status
	0.10 (0.29)
	0.724
	0.17 (0.17)
	0.339
	0.16 (0.17)
	0.346
	0.19 (0.17)
	0.264
	0.20 (0.17)
	0.225

	Alcohol consumption
	0.51 (0.41)
	0.211
	-0.26 (0.21)
	0.225
	-0.27 (0.21)
	0.203
	0.05 (0.24)
	0.842
	-0.02 (0.23)
	0.922

	Cardiometabolic comorbidities
	1.09 (0.62)
	0.082
	0.45 (0.38)
	0.237
	0.19 (0.23)
	0.403
	0.51 (0.36)
	0.161
	0.18 (0.23)
	0.455

	Cardiometabolic medications
	-1.16 (0.72)
	0.110
	-0.37 (0.43)
	0.393
	-
	-
	-0.49 (0.42)
	0.239
	-
	-

	Antidepressant
	0.20 (0.17)
	0.246
	-0.12 (0.1)
	0.250
	-
	-
	-0.03 (0.1)
	0.745
	-
	-

	Antipsychotic
	-0.04 (0.19)
	0.839
	0.23 (0.11)
	0.036
	-
	-
	0.19 (0.11)
	0.096
	-
	-


1 Sensitivity analysis 1 was adjusted for age, sex, years of education, smoking status, alcohol consumption, cardiometabolic comorbidities, cardiometabolic medication use, depression severity, antidepressant and antipsychotic medication use.
2 Sensitivity analysis 2 was adjusted for age, sex, years of education, smoking status, alcohol consumption, cardiometabolic comorbidities and depression severity.
Significant effects are shown in bold (P < 0.05) 
