SUPPLEMENTARY ONLINE APPENDIX
Supplementary Table A1: Sociodemographic and socio-economic characteristics of the study sample at baseline (T1) 

	
	Sample selected for follow-up (N=2406)

N  (%)*

	Sociodemographic Variables at T1
	

	Age

16-24

25-34

35-44

45-54

55-64

65-74
	218  (9.06%)

485  (20.16%)

526  (21.86%)

497  (20.66%)

376  (15.63%)

304  (12.64%)

	Sex

Male

Female
	1020  (42.39%)

1386  (57.61%)

	Marital Status

Married

Separated

Single

Divorced

Widowed
	1217  (50.58%)

105  (4.36%)

605  (25.15%)

316  (13.13%)

163  (6.77%)

	Educational Qualifications

Degree

A-Level

GSCE or equivalent

No qualifications

Missing data
	589  (24.48%)

315  (13.09%)

838  (34.83%)

650  (27.02%)

14  (0.58%)

	Social Class

I/II

III NM

IIIM

IV

Missing
	879  (36.53%)

555  (23.07%)

429  (17.83%)

472  (19.62%)

71  (2.95%)


* Actual numbers and unweighted percentages are presented in this table. In the analyses, however,  we have used sampling weights to take into account the stratified sampling procedure and non-response.

Supplementary Table A2: Tetrachoric correlation coefficientsa between depressive symptoms and sleep disturbances at follow-up (T2) and various common psychological symptoms at baseline (T1) or follow-up (T2) in  a general population sample in the UK (n=2406).

	
	OUTCOME

	
	Depressive Symptoms at T2
	Sleep Disturbances at T2

	Symptoms at T1
	
	

	Depressive Symptoms T1
	0.48
	0.28

	Sleep Disturbances T1
	0.31
	0.53

	Concentration / Memory problems T1
	0.36
	0.34

	Fatigue T1
	0.34
	0.37

	Irritability T1
	0.27
	0.24

	Psychosomatic Pain T1
	0.28
	0.29

	Somatic Anxiety T1
	0.34
	0.26

	Symptoms at T2
	
	

	Depressive Symptoms T2
	-
	0.52

	Sleep Disturbances T2
	0.52
	-

	Concentration / Memory problems T2
	0.64
	0.53

	Fatigue T2
	0.56
	0.56

	Irritability T2
	0.55
	0.41

	Psychosomatic Pain T2
	0.44
	0.40

	Somatic Anxiety T2
	0.63
	0.45


aAll coefficients significant at p<0.001

Supplementary Table A3: Prevalence of depressive symptoms at follow-up (T2) by presence of sleep disturbances at baseline (T1) or 18-months follow-up (T2) and vice versa in a general population sample in the UK (N=2406)
	
	OUTCOME

	
	Depressive Symptoms at T2

N (%)a

	Sleep Disturbances
	Male
	Female
	Total

	None 
	12 (1.4%)
	15 (1.6%)
	27 (1.51%)

	Present at T1 but not at T2
	7 (3.3%)
	13 (3.3%)
	20 (3.28%)

	Present at T2 but not at T1
	10 (7.8%)
	26 (9.2%)
	36 (8.66%)

	Present at both times
	44 (21.2%)
	85 (17.1%)
	129 (18.55%)

	
	
	Design-based F= 47.3, p<0.001

	
	Sleep Disturbances at T2

N (%)*

	Depressive Symptoms
	Male
	Female
	Total

	None
	241 (17.8%)
	446 (30.4%)
	687 (24.11%)

	Present at T1 but not at T2
	32 (35.1%)
	65 (52.9%)
	97 (44.38%)

	Present at T2 but not at T1
	30 (63.9%)
	73 (76.2%)
	103 (71.12%)

	Present at both times
	24 (84.0%)
	38 (83.9%)
	62 (83.97%)

	
	
	
	Design-based F= 58.2, p<0.001


a Actual numbers observed. Percentages, however, are weighted to take into account the stratified sampling procedure and non-response.
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Supplementary Fig. A1: Definition of Sleep Disturbances in the study
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