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Figure S1. Flow chart of participant selection



(A) Cognitive trajectory

(B) Depression trajectory

(C) Dual trajectories
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Figure S2. Cognition trajectory, depression trajectory, and dual trajectories of different gender groups. Panel A-C. Different trajectories of male

participants; Panel D-F. Different trajectories of female participants.



(A) Cognitive trajectory

(B) Depression trajectory

18

—
Y

Cognition Score
-
[

15.0

Cognition Score
— -
o [
[— w

.
in

o
=)

Figure S3. Cognition trajectory, depression trajectory, and dual trajectories of different age groups. Panel A-C. Different trajectories of participants
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<65 years old; Panel D-F. Different trajectories of participants >65 years old.
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(A) Cognitive trajectory (B) Depression trajectory (C) Dual trajectories
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Figure S4. Cognition trajectory, depression trajectory, and dual trajectories of cognition and depression in sensitivity analysis.
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Figure S5. The mediating effects of sleep duration and grip strength on ADLs and different trajectories. Panel A. The mediating role of sleep
duration on ADLs and cognitive trajectory. Panel B. The mediating effect of sleep duration on ADLs and depression trajectory. Panel C. The
mediating effect of sleep duration between ADLs and dual trajectories. Panel D. The mediating effect of grip strength on ADLs and cognitive
trajectory. Panel E. The mediating effect of grip strength on ADLs and depression trajectory. Panel F. The mediating effect of grip strength between

ADLs and dual trajectories. ADLs — activities of daily living.
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