Table S1. Sociodemographic and health-related characteristics of participants by survey year (2014–2022)
	Variable
	2014
(n=4,136)
	2016
(n=4,250)
	2020
(n=4,323)
	2020
(n=4,323)
	2022
(n=4,378)
	p-value

	
	n (%) or Mean ± SD
	

	Depressive Symptoms
	<0.001

	No
	2,995 (72.41)
	3,157 (74.28)
	3,125 (74.28)
	3,355 (77.61)
	3,401 (77.68)
	

	Yes
	1,141 (27.59)
	1,093 (25.72)
	1,082 (25.72)
	968 (22.39)
	977 (22.32)
	

	Chronic conditions
	0.456

	0
	
	
	
	
	
	

	1
	
	
	
	
	
	

	2 or more
	
	
	
	
	
	

	Social relationships 
	<0.001

	High
	
	
	
	
	
	

	Middle
	
	
	
	
	
	

	Low
	
	
	
	
	
	

	Sex
	0.953

	Male
	1,752 (42.36) 
	1,782 (41.93)
	1,766 (41.98)
	1,810 (41.87)
	1,816 (41.48)
	

	Female
	
	
	
	
	
	

	Age group
	<0.001

	65–74 years
	2,167 (52.39) 
	2,084 (49.04)
	1,999 (47.52)
	2,015 (46.61)
	2,018 (46.09)
	

	≥75 years
	1,969 (47.61) 
	2,166 (50.96)
	2,208 (52.48)
	2,308 (53.39)
	2,360 (53.91)
	

	Education
	<0.001

	Less than middle school
	2,565 (62.02)
	2,501 (58.85)
	2,289 (54.41)
	2,169 (50.17)
	2,009 (45.89)
	

	Middle school or higher
	1,571 (37.98) 
	1,749 (41.15)
	1,918 (45.59)
	2,154 (49.83)
	2,369 (54.11)
	

	Marital status
	0.372

	Married
	2,765 (66.85) 
	2,840 (66.82)
	2,877 (68.39)
	2,922 (67.59)
	2,988 (68.25)
	

	Unmarried
	1,371 (33.15) 
	1,410 (33.18)
	1,330 (31.61)
	1,401 (32.41)
	1,390 (31.75)
	

	Residential area
	0.001

	Large city
	1,630 (39.41) 
	1,695 (39.88)
	1,664 (39.55)
	1,703 (39.39)
	1,722 (39.33)
	

	Small or medium-sized city
	1,242 (30.03) 
	1,287 (30.28)
	1,300 (30.90)
	1,476 (34.14)
	1,412 (32.25)
	

	Rural area
	1,264 (30.56) 
	1,268 (29.84)
	1,243 (29.55)
	1,144 (26.46)
	1,244 (28.41)
	

	Equivalized household income
	<0.001

	High
	1,880 (45.45) 
	1,748 (41.13)
	1,519 (36.11)
	1,489 (34.44)
	1,073 (24.51)
	

	Middle
	1,568 (37.91) 
	1,769 (41.62)
	1,782 (42.36)
	1,939 (44.85)
	1,874 (42.80)
	

	Low
	688 (16.63) 
	733 (17.25)
	906 (21.54)
	895 (20.70)
	1,431 (32.69)
	

	Type of health insurance
	<0.001

	Employee-based insurance
	2,977 (71.98) 
	3,165 (74.47)
	3,163 (75.18)
	2,998 (69.35)
	2,918 (66.65)
	

	Self-employed insurance
	861 (20.82)
	819 (19.27)
	827 (19.66)
	1,088 (25.17)
	1,225 (27.98)
	

	Medical Aid
	298 (7.21) 
	266 (6.26)
	217 (5.16)
	237 (5.48)
	235 (5.37)
	

	Economic activity
	0.745

	No
	3,170 (76.64)
	3,293 (77.48)
	3,224 (76.63)
	3,346 (77.4)
	3,353 (76.59)
	

	Yes
	966 (23.36) 
	957 (22.52)
	983 (23.37)
	977 (22.6)
	1,025 (23.41)
	

	Religion
	<0.001

	No
	2,291 (55.39))
	2,433 (57.25)
	2,566 (60.99)
	2,695 (62.34)
	2,684 (61.31)
	

	Yes
	1,845 (44.61) 
	1,817 (42.75)
	1,641 (39.01)
	1,628 (37.66)
	1,694 (38.69)
	

	Smoking status
	<0.001

	Never smoker
	2,899 (70.09) 
	2,976 (70.02)
	2,929 (69.62)
	2,982 (68.98)
	3,173 (72.48)
	

	Former smoker
	828 (20.02) 
	939 (22.09)
	986 (23.44)
	1,073 (24.82)
	939 (21.45)
	

	Current smoker
	409 (9.89)
	335 (7.88)
	292 (6.94)
	268 (6.2)
	266 (6.08)
	

	Alcohol status
	<0.001

	Non-drinker
	1,070 (25.87) 
	1,088 (25.60)
	1,039 (24.70)
	1,037 (23.99)
	1,026 (23.44)
	

	Former drinker
	749 (18.11) 
	820 (19.29)
	930 (21.46)
	1,028 (23.78)
	1,124 (25.67)
	

	Current drinker
	2,317 (56.02) 
	2,342 (55.11)
	2,265 (53.84)
	2,258 (52.23)
	2,228 (50.89)
	

	Regular physical activity
	<0.001

	No
	2,879 (69.61) 
	2,889 (67.98)
	2,878 (68.41)
	2,613 (60.44)
	2,371 (54.16)
	

	Yes
	1,257 (30.39) 
	1,361 (32.02)
	1,329 (31.59)
	1,710 (39.56)
	2,007 (45.84)
	

	Self-rated health
	<0.001

	Good
	628 (15.18) 
	708 (16.66)
	780 (18.54)
	819 (18.95)
	892 (20.37)
	

	Fair
	1,832 (44.29) 
	1,887 (44.40)
	1,907 (45.33)
	2,044 (47.28)
	2,109 (48.17)
	

	Poor
	1,676 (40.52) 
	1,655 (38.94)
	1,520 (36.13)
	1,460 (33.77)
	1,377 (31.45)
	

	Instrumental activities of daily living
	0.94 ± 2.47
	0.95 ± 2.47
	0.87 ± 2.42
	0.84 ± 2.35
	0.88 ± 2.30
	0.004



Table S2. Unadjusted odds ratios for depressive symptoms from cross-sectional GEE models
	Variable
	Unadjusted

	
	model 1
	model 2
	model 3

	
	OR(95% CI)
	OR(95% CI)
	OR(95% CI)

	Chronic conditions (ref: 0)

	1
	1.31 (1.170-1.457)***
	1.25 (1.118-1.389)***
	1.27 (1.101-1.460)**

	2 or more
	1.97 (1.764-2.193)***
	1.83 (1.640-2.033)***
	1.90 (1.657-2.174)***

	Social relationships (ref: High)

	Middle
	
	1.13 (1.037-1.229)**
	1.07 (0.884-1.290)

	Low
	
	2.67 (2.465-2.897)***
	3.03 (2.513-3.645)***

	Chronic condition×Social relationships (ref: 0 × High)

	1 × Middle
	
	
	1.05 (0.829-1.337)

	1 × Low
	
	
	0.90 (0.720-1.136)

	2 or more × Middle
	
	
	1.09 (0.873-1.370)

	2 or more × Low
	
	
	0.84 (0.673-1.037)











Table S3. Unadjusted odds ratios for depressive symptoms from 2-year lagged GEE models
	Variable
	Unadjusted

	
	model 1
	model 2
	model 3

	
	OR(95% CI)
	OR(95% CI)
	OR(95% CI)

	Chronic conditions (ref: 0)

	1
	1.25 (1.103-1.411)***
	1.21 (1.075-1.372)**
	1.26 (1.080-1.470)**

	2 or more
	1.90 (1.690-2.147)***
	1.83 (1.682-2.059)***
	1.87 (1.616-2.166)***

	Social relationships (ref: High)

	Middle
	
	1.14 (1.032-1.254)**
	1.26 (1.037-1.541)*

	Low
	
	2.16 (1.953-2.380)***
	2.14 (1.697-2.703)***

	Chronic condition×Social relationships (ref: 0 × High)

	1 × Middle
	
	
	0.84 (0.652-1.095)

	1 × Low
	
	
	1.00 (0.750-1.324)

	2 or more × Middle
	
	
	0.89 (0.692-1.141)

	2 or more × Low
	
	
	1.01 (0.775-1.327)






Table S4. Cross-sectional GEE models using continuous depressive symptoms (Models 1–3)
	Variable
	Unadjusted

	
	model 1
	model 2
	model 3

	
	OR(95% CI)
	OR(95% CI)
	OR(95% CI)

	Chronic conditions (ref: 0)

	1
	1.83 (1.497-2.234) ***
	1.66(1.368-2.006) ***
	1.68(1.368-2.073) ***

	2 or more
	4.75 (3.839-5.881) ***
	3.86(3.150-4.723) ***
	3.81(3.081-4.716) ***

	Social relationships (ref: High)

	Middle
	
	1.11(0.963-1.288)
	0.96(0.747-1.244)

	Low
	
	8.77(7.210-10.681) ***
	10.72(6.882-16.683) ***

	Chronic condition×Social relationships (ref: 0 × High)

	1 × Middle
	
	
	1.23(0.871-1.750)

	1 × Low
	
	
	0.71(0.419-1.210)

	2 or more × Middle
	
	
	1.21(0.850-1.727)

	2 or more × Low
	
	
	0.83(0.492-1.399)






Table S5. Cross-sectional GEE models with continuous depressive symptom scores (Models 4–6)
	Variable
	Adjusted (Adj.)

	
	model 4
	model 5
	model 6

	
	Adj. OR(95% CI)
	Adj. OR(95% CI)
	Adj. OR(95% CI)

	Chronic conditions (ref: 0)

	1
	1.27(1.021-1.589)*
	1.12(0.930-1.341)
	1.18(0.969-1.441)

	2 or more
	1.70(1.334-2.168) ***
	1.49(1.224-1.819)***
	1.57(1.272-1.934)***

	Social relationships (ref: High)

	Middle
	
	1.10(0.953-1.263)
	0.99(0.772-1.276)

	Low
	
	5.00(4.113-6.078)***
	7.29(4.715-11.263)***

	Chronic condition×Social relationships (ref: 0 × High)

	1 × Middle
	
	
	1.20(0.858-1.685)

	1 × Low
	
	
	0.58(0.350-0.976)*

	2 or more × Middle
	
	
	1.12(0.797-1.575)

	2 or more × Low
	
	
	0.65(0.392-1.080)

	Sex (ref: Male)
	
	
	

	Female
	1.10(0.808-1.484)
	1.01(0.781-1.312)
	1.01(0.779-1.313)

	Age group (ref: 65–74 years)

	≥75 years
	1.00(0.834-1.196)
	0.97(0.830-1.125)
	0.97(0.831-1.126)

	Education (ref: Less than middle school)

	Middle school or higher
	0.96(0.753-1.223)
	0.94(0.780-1.145)
	0.95(0.782-1.148)

	Marital status (ref: Married)

	Unmarried
	2.15(1.708-2.714) ***
	1.91(1.574-2.315)***
	1.90(1.569-2.301)***

	Residential area (ref: Large city)

	Small or medium-sized city
	2.47(1.960-3.123) ***
	2.29(1.894-2.777)***
	2.29(1.892-2.771)***

	Rural area
	0.94(0.743-1.186)
	1.10(0.911-1.335)
	1.10(0.909-1.332)

	Equivalized household income (ref: High)

	Middle
	1.17(0.972-1.399)
	1.07(0.914-1.263)
	1.07(0.909-1.255)

	Low
	1.36(1.083-1.697)
	1.36(1.116-1.650)**
	1.35(1.111-1.644)**

	Type of health insurance (ref: Employee-based insurance)

	Self-employed insurance
	0.99(0.829-1.176)
	0.91(0.777-1.064)
	0.91(0.776-1.062)

	Medical Aid
	1.48(0.933-2.363)
	1.35(0.956-1.919)
	1.35(0.955-1.917)

	Economic activity (ref: No)

	Yes
	0.68(0.563-0.817) ***
	0.71(0.610-0.833)***
	0.71(0.610-0.833)***

	Religion (ref: No)

	Yes
	0.76(0.659-0.882) ***
	0.92(0.808-1.047)
	0.92(0.807-1.047)

	Smoking status (ref: Never smoker)

	Former smoker
	1.36(1.016-1.816)*
	1.11(0.871-1.425)
	1.11(0.870-1.426)

	Current smoker
	1.10(0.752-1.598)
	0.91(0.660-1.265)
	0.92(0.663-1.274)

	Alcohol status (ref: Non-drinker)

	Former drinker
	1.12(0.875-1.433)
	1.26(1.024-1.561)*
	1.27(1.027-1.564)*

	Current drinker
	1.13(0.880-1.455)
	1.23(0.988-1.520)
	1.23(0.990-1.523)

	Regular physical activity (ref: No)

	Yes
	0.75(0.644-0.864) ***
	0.87(0.768-0.993)*
	0.87(0.766-0.991)*

	Self-rated health (ref: Good)

	Fair
	1.98(1.651-2.367) ***
	1.77(1.525-2.059)***
	1.77(1.525-2.058)***

	Poor
	7.67(6.146-9.570) ***
	6.49(5.382-7.824)***
	6.49(5.381-7.823)***

	Instrumental activities of daily living
	1.38(1.319-1.442) ***
	1.30(1.251-1.352)***
	1.30(1.252-1.353)***

	Year (ref: 20222)

	2014
	1.00(0.814-1.241)
	1.23(1.027-1.478)*
	1.22(1.019-1.464)*

	2016
	0.83(0.689-1.009)
	0.94(0.798-1.109)
	0.94(0.795-1.105)

	2018
	0.94(0.784-1.119)
	1.07(0.916-1.257)
	1.07(0.914-1.255)

	2020
	0.79(0.670-0.939) **
	0.69(0.602-0.797)***
	0.69(0.601-0.796)***



Table S6. 2-year lagged GEE models with continuous depressive symptom scores (Models 1–3)
	Variable
	2-year-lagged Adjusted (Adj.)

	
	model 1
	model 2
	model 3

	
	OR(95% CI)
	OR(95% CI)
	OR(95% CI)

	Chronic conditions (ref: 0)

	1
	1.66(1.343-2.057)***
	1.56(1.271-1.921)***
	1.45(1.155-1.823)**

	2 or more
	4.09(3.255-5.129)***
	3.63(2.918-4.521)***
	3.14(2.475-3.985)***

	Social relationships (ref: High)

	Middle
	
	1.04(0.872-1.235)
	1.06(0.770-1.447)

	Low
	
	4.96(3.957-6.223)***
	2.95(1.885-4.615)***

	Chronic condition×Social relationships (ref: 0 × High)

	1 × Middle
	
	
	0.97(0.634-1.485)

	1 × Low
	
	
	1.62(0.919-2.873)

	2 or more × Middle
	
	
	0.97(0.628-1.508)

	2 or more × Low
	
	
	2.20(1.251-3.860)**






Table S7. 2-year lagged GEE models with continuous depressive symptom scores (Models 4–6)
	Variable
	Adjusted (Adj.)

	
	model 4
	model 5
	model 6

	
	Adj. OR(95% CI)
	Adj. OR(95% CI)
	Adj. OR(95% CI)

	Chronic conditions (ref: 0)

	1
	1.18(0.959-1.447)
	1.15(0.940-1.407)
	1.09(0.875-1.369)

	2 or more
	1.97(1.574-2.478)***
	1.91(1.528-2.381)***
	1.68(1.318-2.133)***

	Social relationships (ref: High)

	Middle
	
	1.06(0.894-1.268)
	1.07(0.783-1.470)

	Low
	
	3.69(2.956-4.597)***
	2.44(1.583-3.761)***

	Chronic condition×Social relationships (ref: 0 × High)

	1 × Middle
	
	
	0.98(0.642-1.489)

	1 × Low
	
	
	1.40(0.798-2.444)

	2 or more × Middle
	
	
	0.99(0.644-1.537)

	2 or more × Low
	
	
	1.95(1.123-3.393)*

	Sex (ref: Male)
	
	
	

	Female
	0.96(0.704-1.311)
	0.97(0.735-1.290)
	0.97(0.721-1.299)

	Age group (ref: 65–74 years)

	≥75 years
	1.37(1.153-1.634)***
	1.32(1.111-1.569)**
	1.32(1.109-1.574)**

	Education (ref: Less than middle school)

	Middle school or higher
	1.28(1.021-1.592)*
	1.25(1.010-1.556)*
	1.26(1.012-1.566)*

	Marital status (ref: Married)

	Unmarried
	1.24(0.995-1.557)
	1.29(1.034-1.603)*
	1.29(1.039-1.602)*

	Residential area (ref: Large city)

	Small or medium-sized city
	2.99(2.366-3.771)***
	2.68(2.144-3.355)***
	2.67(2.140-3.333)***

	Rural area
	0.84(0.684-1.042)
	0.92(0.750-1.140)
	0.93(0.753-1.145)

	Equivalized household income (ref: High)

	Middle
	1.10(0.893-1.346)
	1.09(0.893-1.338)
	1.10(0.894-1.348)

	Low
	1.43(1.124-1.814)**
	1.46(1.150-1.857)**
	1.46(1.155-1.857)**

	

	Self-employed insurance
	1.22(1.015-1.467)*
	1.20(1.002-1.441)*
	1.20(1.003-1.444)*

	Medical Aid
	1.85(1.223-2.793)**
	1.73(1.156-2.602)**
	1.73(1.157-2.602)**

	Economic activity (ref: No)

	Yes
	0.56(0.470-0.678)***
	0.59(0.489-0.701)***
	0.59(0.489-0.701)***

	Religion (ref: No)

	Yes
	0.85(0.731-0.989)*
	0.92(0.791-1.067)
	0.92(0.794-1.072)

	Smoking status (ref: Never smoker)

	Former smoker
	1.05(0.781-1.420)
	1.04(0.780-1.390)
	1.04(0.780-1.390)

	Current smoker
	0.96(0.645-1.430)
	0.96(0.657-1.401)
	0.96(0.657-1.401)

	Alcohol status (ref: Non-drinker)

	Former drinker
	1.12(0.866-1.446)
	1.02(0.794-1.315)
	1.02(0.793-1.314)

	Current drinker
	1.28(0.993-1.654)
	1.24(0.966-1.589)
	1.24(0.964-1.588)

	Regular physical activity (ref: No)

	Yes
	0.87(0.752-1.013)
	0.91(0.789-1.060)
	0.92(0.792-1.067)

	Self-rated health (ref: Good)

	Fair
	1.52(1.281-1.814)***
	1.51(1.271-1.795)***
	1.52(1.281-1.814)***

	Poor
	2.16(1.727-2.700)***
	2.08(1.666-2.598)***
	2.09(1.666-2.601)***

	Instrumental activities of daily living
	1.23(1.164-1.290)***
	1.19(1.128-1.251)***
	1.18(1.123-1.248)***




