Table S2. The effect of nutrient supplement on depression due to mediation and interaction with physical exercise
	
	Total Effect
	
	CDE
	
	INTref
	
	INTmed
	
	PIE

	
	Est (SE)
	P
	
	Est (SE)
	P
	
	Est (SE)
	P
	
	Est (SE)
	P
	
	Est (SE)
	P

	[bookmark: _GoBack]Nutrient supplement 
	-0.376 (0.068)
	<0.001
	
	-0.325 (0.120)
	0.007
	
	0.041 (0.045)
	0.360
	
	0.027 (0.029)
	0.361
	
	-0.118 (0.016)
	<0.001

	Protein
	-0.091 (0.218)
	0.677
	
	0.347 (0.428)
	0.418
	
	-0.192 (0.151)
	0.204
	
	-0.121 (0.099)
	0.220
	
	-0.125 (0.029)
	<0.001

	Calcium
	-0.322 (0.085)
	<0.001
	
	-0.236 (0.153)
	0.124
	
	0.022 (0.057)
	0.692
	
	0.015 (0.037)
	0.692
	
	-0.124 (0.017)
	<0.001

	Iron
	-0.180 (0.449)
	0.689
	
	1.119 (1.266)
	0.377
	
	-0.539 (0.424)
	0.204
	
	-0.556 (0.453)
	0.219
	
	-0.204 (0.047)
	<0.001

	Zinc
	-0.354 (0.361)
	0.326
	
	0.655 (1.056)
	0.535
	
	-0.383 (0.354)
	0.279
	
	-0.413 (0.391)
	0.291
	
	-0.213 (0.048)
	<0.001

	Multivitamin
	-0.381 (0.161)
	0.018
	
	-0.202 (0.336)
	0.548
	
	-0.010 (0.121)
	0.933
	
	-0.008 (0.099)
	0.933
	
	-0.161 (0.031)
	<0.001

	Vitamin A/D
	-0.066 (0.236)
	0.779
	
	0.167 (0.471)
	0.723
	
	-0.048 (0.171)
	0.777
	
	-0.036 (0.127)
	0.778
	
	-0.149 (0.033)
	<0.001

	Docosahexaenoic acid
	1.118 (1.472)
	0.447
	
	1.915 (2.150)
	0.373
	
	-0.317 (0.357)
	0.374
	
	-0.295 (0.345)
	0.392
	
	-0.185 (0.060)
	0.002

	Others
	-0.375 (0.164)
	0.022
	
	-0.225 (0.328)
	0.493
	
	-0.005 (0.118)
	0.969
	
	-0.003 (0.085)
	0.969
	
	-0.143 (0.031)
	<0.001

	Number of nutrients
	-0.107 (0.051)
	0.034
	
	-0.016 (0.080)
	0.845
	
	-0.028 (0.030)
	0.344
	
	-0.008 (0.009)
	0.346
	
	-0.055 (0.008)
	<0.001


Notes: Adjusted for age, sex, marital status, education, residence, co-residence, self-rated economic status, smoking, drinking, sleeping, body mass index, activities of daily living, and self-rated health status. CDE: controlled direct effec; INTmed: mediated interaction; INTref: reference interaction; PIE: pure indirect effect; Est: estimate; SE: standard error.

