Supplementary Table S1. Modeling depression and anxiety symptom changes from neuroticism, physical, social, and socioeconomic variables
	
	Symptom Intensity Outcomes (survey wave t1)

	
	Depression
	Anxiety

	Model: Lagged Effects (survey wave t0)
	B
	SE
	B
	SE

	0: Symptom intensity
	0.26***
	0.01
	0.30***
	0.01

	    Age in years
	-0.05***
	0.01
	-0.03*
	0.01

	    Female gender
	0.07***
	0.01
	0.03**
	0.01

	    White race
	0.00
	0.01
	-0.02
	0.01

	    Neuroticism
	0.09***
	0.01
	0.08***
	0.01

	1: Education
	-0.04***
	0.01
	-0.03***
	0.01

	    Education × neuroticism
	-0.03**
	0.01
	-0.05***
	0.01

	          Simple slope: Some high school
	0.14***
	0.02
	0.16***
	0.02

	          Simple slope: Bachelor’s degree
	0.07***
	0.01
	0.04**
	0.01

	2:  Household income
	-0.04***
	0.01
	-0.04***
	0.01

	     Income × neuroticism
	-0.04***
	0.01
	-0.04***
	0.01

	          Simple slope: Low income (~$14,000)
	0.14***
	0.02
	0.12***
	0.01

	          Simple slope: High income (~$188,000)
	0.05*
	0.01
	0.04**
	0.01

	3:  IADL dysfunction
	0.10***
	0.01
	0.05***
	0.01

	     IADL × neuroticism
	0.06***
	0.01
	0.04***
	0.01

	          Simple slope: No dysfunction
	0.04**
	0.01
	0.04**
	0.01

	          Simple slope: High dysfunction 
	0.14***
	0.02
	0.11***
	0.02

	4:  Chronic illnesses
	0.08***
	0.01
	0.02
	0.01

	     Illnesses × neuroticism
	0.05***
	0.01
	0.07***
	0.01

	          Simple slope: No chronic illnesses
	0.03*
	0.01
	0.01
	0.01

	          Simple slope: Five chronic illnesses 
	0.15***
	0.02
	0.16***
	0.02

	5:  Smoke cigarettes
	0.07***
	0.01
	0.04***
	0.01

	     Smoke × neuroticism
	0.02*
	0.01
	0.04***
	0.01

	          Simple slope: Non-smokers
	0.08***
	0.01
	0.06***
	0.01

	          Simple slope: Smokers 
	0.13***
	0.02
	0.15***
	0.02

	6:  Vigorous physical exercise
	-0.03*
	0.01
	-0.02
	0.01

	     Exercise × neuroticism
	-0.04***
	0.01
	-0.04***
	0.01

	          Simple slope: No exercise
	0.16***
	0.02
	0.15***
	0.02

	          Simple slope: Frequent exercise 
	0.06***
	0.01
	0.04**
	0.01

	7:  Large waist circumference
	0.03**
	0.01
	0.01
	0.01

	     Large waist × neuroticism
	0.03**
	0.01
	0.02*
	0.01

	          Simple slope: Normal waist
	0.08***
	0.01
	0.06***
	0.01

	          Simple slope: Large waist 
	0.14***
	0.02
	0.11***
	0.02

	8:  Social support
	-0.07***
	0.01
	-0.05***
	0.01

	    Support × neuroticism
	-0.03**
	0.01
	-0.04***
	0.01

	          Simple slope: Low support
	0.11***
	0.01
	0.11***
	0.01

	          Simple slope: High support 
	0.05**
	0.01
	0.02
	0.01

	9:  Social strain
	0.04***
	0.01
	0.03**
	0.01

	     Strain × neuroticism
	0.03**
	0.01
	0.06***
	0.01

	          Simple slope: Low strain
	0.05***
	0.02
	0.00
	0.01

	          Simple slope: High strain 
	0.11***
	0.01
	0.12***
	0.01

	10:  Discrimination
	0.06***
	0.01
	0.02*
	0.01

	       Discrimination × neuroticism
	0.03**
	0.01
	0.05***
	0.01

	          Simple slope: Low discrimination
	0.05***
	0.01
	0.02
	0.01

	          Simple slope: High discrimination 
	0.11***
	0.02
	0.11***
	0.01


Note. N = 6063-6301 adults who participated in up to 3 survey waves. IADL = instrumental activities of daily living. Variables were standardized before analysis with repeated measures multilevel models. All tabled effects are lagged; i.e., observations from the prior survey wave (t0) were used to predict the target survey wave (t1). Models 1-10 controlled the effects from model 0. Model intercepts and random effects of participant and family are not shown. Simple slopes reflect relations between neuroticism and symptom changes at selected levels of interacting variables. 
*** p < .001, ** p < .01, * p < .05, two-tailed. 
Supplementary Table S2. Weighted models of symptom changes from neuroticism, physical, social, and socioeconomic variables
	
	Depression/Anxiety Symptom 

Intensity Outcome (survey wave t1)

	Model: Lagged Effects (survey wave t0)
	B
	SE

	0: Symptom intensity
	0.29***
	0.01

	    Age in years
	-0.05***
	0.01

	    Female gender
	0.07***
	0.01

	    White race
	-0.01
	0.01

	    Neuroticism
	0.09***
	0.01

	1: Education
	-0.05***
	0.01

	    Education × neuroticism
	-0.05***
	0.01

	          Simple slope: Some high school
	0.17***
	0.02

	          Simple slope: Bachelor’s degree
	0.05***
	0.01

	2:  Household income
	-0.05***
	0.01

	     Income × neuroticism
	-0.05***
	0.01

	          Simple slope: Low income (~$14,000)
	0.15***
	0.02

	          Simple slope: High income (~$188,000)
	0.04**
	0.01

	3:  IADL dysfunction
	0.09***
	0.01

	     IADL × neuroticism
	0.05***
	0.01

	          Simple slope: No dysfunction
	0.05***
	0.01

	          Simple slope: High dysfunction 
	0.13***
	0.02

	4:  Chronic illnesses
	0.05***
	0.01

	     Illnesses × neuroticism
	0.07***
	0.01

	          Simple slope: No chronic illnesses
	0.02
	0.01

	          Simple slope: Five chronic illnesses 
	0.18***
	0.02

	5:  Smoke cigarettes
	0.07***
	0.01

	     Smoke × neuroticism
	0.03***
	0.01

	          Simple slope: Non-smokers
	0.07***
	0.01

	          Simple slope: Smokers 
	0.16***
	0.02

	6:  Vigorous physical exercise
	-0.03*
	0.01

	     Exercise × neuroticism
	-0.05***
	0.01

	          Simple slope: No exercise
	0.17***
	0.02

	          Simple slope: Frequent exercise 
	0.05***
	0.01

	7:  Large waist circumference
	0.02
	0.01

	     Large waist × neuroticism
	0.03**
	0.01

	          Simple slope: Normal waist
	0.08***
	0.01

	          Simple slope: Large waist 
	0.14***
	0.02

	8:  Social support
	-0.08***
	0.01

	    Support × neuroticism
	-0.04***
	0.01

	          Simple slope: Low support
	0.12***
	0.01

	          Simple slope: High support 
	0.04*
	0.01

	9:  Social strain
	0.05***
	0.01

	     Strain × neuroticism
	0.05***
	0.01

	          Simple slope: Low strain
	0.03*
	0.01

	          Simple slope: High strain 
	0.13***
	0.01

	10:  Discrimination
	0.05***
	0.01

	       Discrimination × neuroticism
	0.04***
	0.01

	          Simple slope: Low discrimination
	0.04**
	0.01

	          Simple slope: High discrimination 
	0.12***
	0.01


Note. N = 6063-6301 adults who participated in up to 3 survey waves. IADL = instrumental activities of daily living. Variables were standardized before analysis with repeated measures multilevel models. All tabled effects are lagged; i.e., observations from the prior survey wave (t0) were used to predict the target survey wave (t1). Models 1-10 controlled the effects from model 0. Model intercepts and random effects of participant and family are not shown. Simple slopes reflect relations between neuroticism and symptom changes at selected levels of interacting variables. Models weighted using age (25-34, 35-44, 45-54, 55-64, 65-74, 75 years and older), gender (female, male), and race (white, non-white) distributions from the 2015 US Current Population Survey (https://www.census.gov/programs-surveys/cps.html).
*** p < .001, ** p < .01, * p < .05, two-tailed. 

Supplementary Table S3. Varimax-rotated principal components of variables moderating neuroticism’s relations with symptom changes
	Variable
	Component 1

“Physical Limitations”
	Component 2

“Social Problems”
	Component 3

“Socioeconomic Status”

	IADL dysfunction
	.80
	.07
	-.17

	Chronic illnesses
	.65
	.21
	-.04

	Large waist
	.60
	.01
	.06

	Physical exercise
	-.66
	.11
	.17

	Social strain
	.03
	.78
	.00

	Discrimination
	.06
	.71
	-.03

	Social support
	-.03
	-.65
	.06

	Education
	-.18
	.03
	.75

	Household income
	-.18
	.00
	.64

	Smoke cigarettes
	-.12
	.12
	-.65


Note. N = 5596 from survey wave 1. Loadings of .30 and stronger appear in bold type. IADL = instrumental activities of daily living.

Supplementary Table S4. Promax-rotated composite moderators of increases in symptoms
	
	Depression/Anxiety Symptom 

Intensity Outcome (survey wave t1)

	Lagged Effects (survey wave t0)
	B
	SE

	Symptom intensity
	0.27***
	0.01

	Age in years
	-0.06***
	0.01

	Female gender
	0.04***
	0.01

	White race
	0.01
	0.01

	Neuroticism
	0.06***
	0.01

	Component 1 (“physical limitations”)
	0.05***
	0.01

	Component 2 (“social problems”)
	0.08***
	0.01

	Component 3 (“socioeconomic status”)
	-0.07***
	0.01

	Component 1  × neuroticism
	0.05***
	0.01

	          Simple slope: Low physical limitations
	0.01
	0.02

	          Simple slope: High physical limitations
	0.11***
	0.01

	Component 2  × neuroticism
	0.05***
	0.01

	          Simple slope: Low social problems
	0.01
	0.01

	          Simple slope: High social problems
	0.11***
	0.02

	Component 3  × neuroticism
	-0.05***
	0.01

	          Simple slope: Low socioeconomic status
	0.11***
	0.02

	          Simple slope: High socioeconomic status
	0.01
	0.01


Note. N = 5822 adults who participated in up to 3 survey waves. Variables were standardized before analysis with repeated measures multilevel models. All tabled effects are lagged; i.e., observations from the prior survey wave (t0) were used to predict the target survey wave (t1).. Model intercepts and random effects of participant and family are not shown. Simple slopes reflect relations between neuroticism and symptom changes at selected levels of interacting variables.

*** p < .001, ** p < .01, * p < .05, two-tailed.
