Table S2. Significant bivariate associations with PHQ-9 depression severity categories
Only statistically valid significant associations with PHQ-9 depression severity categories are shown. The dichotomized >=10 analysis was excluded.
	Scale
	Variable
	Test used
	Statistic / effect size
	p value

	PHQ-9 severity
	Age
	Jonckheere-Terpstra
	Z=3.229; r=0.205
	0.001

	PHQ-9 severity
	Pack-years
	Jonckheere-Terpstra
	Z=4.519; r=0.320
	<0.001

	PHQ-9 severity
	FEV1 % predicted
	Jonckheere-Terpstra
	Z=-7.131; r=-0.452
	<0.001

	PHQ-9 severity
	mMRC dyspnea score
	Jonckheere-Terpstra
	Z=8.963; r=0.568
	<0.001

	PHQ-9 severity
	Marital status
	Chi-square / exact
	chi-square(4)=20.697; Cramer's V=0.288
	0.001

	PHQ-9 severity
	Educational level
	Chi-square / exact
	chi-square(4)=28.461; Cramer's V=0.338
	<0.001

	PHQ-9 severity
	COPD duration
	Chi-square / ordinal trend
	chi-square(8)=82.780; Cramer's V=0.408
	<0.001

	PHQ-9 severity
	Smoking status
	Chi-square / exact
	chi-square(8)=29.450; Cramer's V=0.243
	0.001

	PHQ-9 severity
	Chronic disease
	Chi-square / exact
	chi-square(4)=36.286; Cramer's V=0.382
	<0.001

	PHQ-9 severity
	Weekly physical activity
	Chi-square / ordinal trend
	chi-square(8)=110.770; Cramer's V=0.472
	<0.001

	PHQ-9 severity
	Regular doctor follow-up
	Chi-square / exact
	chi-square(4)=33.037; Cramer's V=0.364
	<0.001

	PHQ-9 severity
	Sleep difficulty challenge
	Chi-square / exact
	chi-square(4)=9.864; Cramer's V=0.199
	0.041

	PHQ-9 severity
	Fatigue challenge
	Chi-square / exact
	chi-square(4)=81.695; Cramer's V=0.573
	<0.001

	PHQ-9 severity
	Daily tasks difficulty challenge
	Chi-square / exact
	chi-square(4)=80.478; Cramer's V=0.569
	<0.001

	PHQ-9 severity
	PHQ-9 severity distribution by GOLD group
	Pearson chi-square with trend confirmation
	chi-square(4)=61.955; Cramer's V=0.499
	<0.001



Note. PHQ-9 categories are the original severity categories. GOLD 1-2 = mild/moderate airflow limitation; GOLD 3-4 = severe/very severe airflow limitation. Values in the GOLD distribution row are n (%) within GOLD group. Continuous and ordinal predictors were evaluated using Jonckheere-Terpstra tests; categorical predictors were evaluated using chi-square or exact tests as appropriate. Cramer's V and r are reported as effect sizes. Abbreviations: COPD, chronic obstructive pulmonary disease; FEV1, forced expiratory volume in 1 second; GOLD, Global Initiative for Chronic Obstructive Lung Disease; mMRC, modified Medical Research Council; PHQ-9, Patient Health Questionnaire 9-item scale.
