Table A1 Correlation Analysis Among Variables
	Variables
	1
	2
	3
	4
	5
	6
	7
	8

	1. Depression Degrees   
	1
	
	
	
	
	
	
	

	2. Economic Support
	-0.064**
	1
	
	
	
	
	
	

	3. Social Participation
	-0.118**
	0.137**
	1
	
	
	
	
	

	4. Intergenerational Co-residence
	-0.040**
	-0.063**
	0.019**
	1
	
	
	
	

	5. Age
	0.07**
	-0.125**
	-0.139**
	-0.283**
	1
	
	
	

	6. Gender (female)
	-0.164**
	0.017**
	0.027**
	0.006
	0.044**
	1
	
	

	7. Education 
	-0.208**
	0.123**
	0.206**
	0.036**
	-0.238**
	0.244**
	1
	

	8. Number of Chronic Disease
	0.265**
	0.036**
	-0.013**
	-0.120**
	0.233**
	-0.058**
	-0.060**
	1


Note: The economic support, after logarithmic transformation, p<0.05=*, p<0.01=**, p<0.001=***


Table A2 Fit Indices of Structural Equation Model
	Fit Index
	Standard Value
	Model Metrics
	Comments

	 χ²/df 
	<3
	232.270/1=232.270
	Chi-square sensitivity in large samples

	RMSEA
	<0.08
	0.053 (95%CI:0.047-0.058)
	Good

	CFI
	>0.90
	0.982
	Good

	TLI
	>0.90
	0.728
	Not good

	SRMR
	<0.08
	0.006
	Excellent




Table A3 Moderated Effect Simple Slope Analysis
	Predictor Variables
	Tolerance
	VIF

	Economic support to adult children
	0.458
	2.185

	Intergenerational cohabitation
	0.909
	1.1

	Economic support * intergenerational cohabitation
	0.468
	2.135

	Age
	0.808
	1.237

	Gender (female)
	0.919
	1.088

	Education
	0.858
	1.166

	Number of chronic diseases
	0.933
	1.071



	Intergenerational co-residence status
	B
	SE
	t
	p
	95% CI

	Living along (W=0)
	0.067
	0.003
	22.22
	<0.001
	0.061
	0.073

	Living with adult children (W=1)
	0.051
	0.003
	18.02
	<0.001
	0.045
	0.057


Note: The economic support, after logarithmic transformation, p<0.05=*, p<0.01=**, p<0.001=***

Table A4 Full Results of Subgroup Analyses by Urban-Rural Residence and Gender
	Variable/
Model
	Urban sample
	Rural sample
	Z (Diff.)
	Male
	Female
	Z (Diff.)

	A. Model for social participation (M)

	Economic support (X)
	0.125 (0.006)***
	0.092 (0.002)***
	-4.323***
	0.059
(0.003)***
	0.057
(0.003)***
	-0.421

	Co-residence (W)
	-0.025 (0.016)
	0.003 (0.008)
	1.532
	-0.008 
(0.010)
	-0.001 
(0.010)
	0.467

	Interaction (X*W)
	-0.033 (0.010)***
	-0.008 (0.005)
	2.843**
	-0.017
(0.006)**
	-0.015
(0.006)*
	0.215

	B. Model for Depressive Symptoms (Y)

	Economic support (X)
	-0.101 (0.029)***
	-0.156 (0.014)***
	1.531
	-0.152
(0.017)***
	-0.133
(0.018)***
	0.720

	Social participation (M)
	-0.440 (0.042)***
	-0.470 (0.026)***
	0.538
	-0.077 
(0.003)***
	-0.075 
(0.003)***
	-2.270*

	C. Conditional Indirect Effects (X →M→Y)

	Variable
	Urban 
Effect [95% CI]
	Rural 
Effect [95% CI]
	Male 
Effect [95% CI]
	Female
Effect [95% CI]

	Living separately (W=0) 
	-0.055 
[-0.065, -0.046]
	-0.043 
[-0.047, -0.039]
	-0.005
[-0.005, -0.004]
	-0.004
[-0.005, -0.004]

	Living with adult children (W=1)
	-0.040 
[-0.049, -0.032]
	-0.039 
[-0.043, -0.035]
	-0.004
[-0.004, -0.003]
	-0.004
[-0.004, -0.003]

	Index of moderated mediation
	0.015 
[0.007, 0.023]
	0.004
[-0.001, 0.008]
	0.001
[0.000, 0.003]
	0.001
[0.000, 0.002]


Notes:
1. Table reports unstandardized coefficients with standard errors in parentheses.
2. Significance levels: p<0.05=*;p<0.01=**;p<0.001=***.
3. Z(Diff.) : Z scores from Clogg’s test for the quality of coefficients between subgroups (urban vs. rural, or male vs. female).
4. [bookmark: _GoBack]All models control for age, gender (in urban-rural models), hukou (in gender models), education, and number of chronic diseases.
