Low Deteriorating QoL vs Rest Classes
Sociodemographics, Lifestyle, Clinical

Variable Adjusted OR (95% Cl) p
Age (per one year) ! m ! 0.09 (0.94 to 1.03) 0.400
Italy (ref Portugal) = 1.15 (0.44 to 2.98) 0.770
Finland (ref Portugal) N 0.45 (0.17 to 1.18) 0.104
Israel (ref.Portugal) - 1.60 (0.67 to 3.82) 0.287
University (ref. No) ra R 0.66 (0.3 t0 1.30)  0.231
Married/Common in Law (ref. Single/Engaged) "_"_‘ 0.98 (0.31 to 3.13) 0.971
Divorced/Widowed (ref. Single/Engaged) — 1.02 (0.25 to 4.15) 0.978
Unemployed/Housewife (ref. Fullipart- time/Self-employed) Hens 254 (1.06 to 8.08)  0.037
Retired (ref. Fullipart- time/Self-employed) 1.02 (0.39 to 2.68) 0.061
Income Middle (ref. Low) — 0.35 (0.16 to 0.75) 0.007
Income High (ref. Low) '—f"— 0.56 (0.21 to 1.50) 0.240
Exercise level: Low/moderate (ref. No) ——— 0.23 (0.09 to 0.58) 0.002
Exercise level: Heavy (ref. No) — 0.12 (0.03 to 0.51) 0.004
Diet: Mediterranean/\Vegetarian type (ref. No) 1.08 (0.51 to 2.31) 0.838
Diet: Special (ref. No) 1.80 (0.73 to 4.44) 0.200
BMI (per one unit) 1.08 (1.01 to 1.18) 0.018
Alcohol Consumption in Moderation (ref. No) 0.42 (0.19 to 0.92) 0.030
Alcohol Consumption Heavy (ref. No) 0.72 (0.20 to 2.83) 0.615
Never smoker (ref. Current smoker) 0.87 (0.34 to 2.22) 0.772
Former smoker (ref. Current smoker) 0.70 (0.21 to 2.35) 0.560
Negative Life Events: One (ref. No) 1.36 (0.33 to 5.57) 0.868
Negative Life Events: Two or more (ref. No) 4.32(1.13t0 16.56) 0.033
Chronic diseases (ref. No) 1.81(1.14 to 2.86) 0.012
Metabolic diseases (ref. No) 1.64 (0.79 to 3.40) 0.188
Mental illness (ref. No) 4.88(1.861012.82)  0.001
Postmenopausal (ref. Pre/Peri-menopausal) r 0.63(0.32t0 1.24) 0.182
Hormone replacement therapy (ref. No) [ 0.95 (0.35 to 2.56) 0018
Family history of beast cancer (ref. No) N 1.06 (0.52 to 2.15) 0.864
Cancer stage Il (ref. 1) 1.55 (0.73 to 3.30) 0.253
Cancer stage Il (ref. I) 3.02(1.15t07.94) 0.025
Cancer grade |l (ref. 1) 1.48 (0.46 t0 4.81) 0.511
Cancer grade Il (ref. 1) 3.28(1.00t0 10.74)  0.050
Lobular (ref. Ductal) 0.65 (0.21 t0 2.01) 0.450
Other histological type (ref. Ductal) 2.28 (0.77 to 6.82) 0.139
Estrogen receptor (ref. Negative) 0.28 (0.13 to 0.64) 0.002
Progesterone receptor (ref. Negative) 0.50 (0.23 to 1.08) 0.078
HER2 (ref. Negative) ' 1.61 (0.69 to 3.73) 0.270
Ki 87 (ref. <20%) A 2.13(1.02t0 4.44) 0.043
Luminal A-like (ref. No) - 0.56 (0.26 to 1.17) 0.122
Luminal B-like (HER2 negative) (ref. No) : 0.78 (0.37 to 1.62) 0.406
Luminal B-like (HER2 positive) (ref. No) -— 1.21 (0.46 to 3.19) 0.702
Her2-positive (non luminal) (ref. No) _f_ 200(0.83t010.79)  0.004
Triple-negative (ref. No) = 3.60 (1.34 t0 9.71) 0.011
Mastectomy (ref. Lumpectomy) H : 0.80 (0.35 to 1.82) 0.587
Radiotherapy (ref. No) ; ; 1.08(045t0247)  0.800
Endocrine only (ref. Chemo only +/-Anti-HER2) — - | 0.24 (0.10 to 0.55) <.001
Chemo+Endocrine+/-Anti-HER2 (ref. Chemo only +/-Anti-HER2) = ; 0.33 (0.14 to 0.78) 0.011
Neoadjuvant Chemotherapy (ref. No) : — 4.33(1.85t010.14) <.001
Anti-HER?2 therapy (ref. No) | ——r— 1.20 (0.51 t0 3.23) 0.501
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Figure S1. Odds ratios (95% CI), adjusted for clinical site, for sociodemographic, lifestyle, clinical
and cancer-related factors associated with the Low deteriorating QoL trajectory class versus other
classes at baseline. Values >1 indicate higher likelihood of Low deteriorating QoL; values <1 indicate
higher likelihood of other classes.



Low Deteriorating QoL vs Rest Classes
Scales at Baseline

Variable Adjusted OR (95% Cl) p
HADS Depression : = 6.19(320t011.98) <0001
HADS Anxiety E - 387(220106.82) <0001
HADS Total ; — 6.42 (32810 1256)  <.0001
LOT-R Optimism i : 0.39 (0.24 to 0.64) <.001

SOC Comprehensibility
SOC Manageability

0.89 (0.83 to 0.96) 0.002
0.82 (0.76 t0 0.89) <0001

FCRI-SF Fear of Cancer Recurrence ' = 260 (1.50 to 4.52) <.001

SOC Meaningfulness 0.89 (0.82 to 0.96) 0.005
PACT Forward Focus e : 0.63 (0.46 to 0.87) 0.005
PACT Trauma Focus == y 0.60 (0.41 to 0.89) 0.010
PACT Total Coping i 073(060t0089)  0.002
PACT Polarity | T 120(072t0200) 0483
PACT Flexibility = 5 0.78 (0.66 to 0.92) 0.004
CERQ Self-blame i 1.16 (0.78 to 1.74) 0.459
CERQ Other-blame i ) 253 (1.60 to 4.00) <.0001
CERQ Rumination i 1.44 (0.98 t0 2.10) 0.063
CERQ Catastrophizing Bt 1.45 (1.01 t0 2.09) 0.042
CERQ Putting into Perspective . ' 0.62 (0.43 to 0.88) 0.008
CERQ Positive Refocusing i S 072(051101.02)  0.068
CERQ Positive Reappraisal sl : 0.72 (0.52 to 1.01) 0.054
CERQ Acceptance i 070 (05010097)  0.033
CERQ Planning =t i 0.94 (0.67 to 1.34) 0.748

CERQ Negative Overall ; —a 2.76 (1.46 t0 5.19) 0.002
CERQ Positive Overall —ta— 0.52 (0.31 to 0.86) 0.010
MAAS Mindfulness S 0.48 (0.30 to 0.76) 0.002
CD-RISC Resilience —— - 0.43 (0.25 t0 0.75) 0.003
CBI-B Coping with Cancer ek 0.53 (0.411t00.70) <.0001

NCCN Distress Thermometer Co = 124(10710142) 0003

General Self-Efficacy (1 item) 7 5o ; 0.73 (0.59 to 0.90) 0.004

Perceived Social Support (1 item) : ' 0.69 (0.58 to 0.82) <.0001

PANAS Positive Affect == E 0.45 (0.27 t0 0.74) 0.002

PANAS Negative Affect : —=- 2.41(1.62 t0 3.60) <.0001
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Variable Adjusted OR (95% Cl) p
QLQ-C30 Global Health Status / QoL — 0.94 (0.93 to 0.96) <.0001
QLQ-C30 Physical Functioning — 0.95 (0.94 to 0.97) <.0001

QLQ-C30 Role Functioning = 0.98 (0.97 to 0.99) <.001

QLQ-C30 Emotional Functioning = 0.96 (0.95 to 0.98) <.0001
QLQ-C30 Cognitive Functioning - 0.97 (0.95 to 0.98) <.0001
QLQ-C30 Social Functioning - 0.97 (0.96 to 0.98) <.0001

QLQ-C30 Fatigue . 1.04 (1.03 to 1.06) <0001
QLQ-C30 Nausea and Vomiting ™ 1.02 (0.99 to 1.05) 0243
QLQ-C30 Pain a 1.05 (1.03 to 1.06) <.0001
QLQ-C30 Dyspnea - 1.03 (1.01 to 1.05) 0.001
QLQ-C30 Insomnia i 1.02 (1.00 to 1.03) 0.006
QLQ-C30 Appetite Loss - 1.01 (1.00 to 1.03) 0.029
QLQ-C30 Constipation = 1.01 (1.00 to 1.02) 0.024
QLQ-C30 Diarrhea - 1.03 (1.01to 1.04) <001
QLQ-C30 Financial Impact P 1.02 (1.01 to 1.03) 0.001
QLQ-BR23 Body Image - 0.98 (0.97 to 1.00) 0.040
QLQ-BR23 Systemic Therapy Side Effects s 1.05 (1.02 to 1.07) <.0001
QLQ-BR23 Breast Symptoms - 1.00 (0.98 to 1.02) 0913
——

QLQ-BR23 Arm Symptoms 1.02 (1.01to 1.04) 0.009
QLQ-BR23 Future Perspective sl 0.99 (0.97 to 1.00) 0.013
QLQ-BR23 Sexual Functioning _"T 0.98 (0.97 to 1.00) 0.107
QLQ-BR23 Sexual Enjoyment Sl 0.99 (0.97 to 1.00) 0.038
QLQ-BR23 Upset by Hair Loss 1.01 (0.99 to 1.02) 0.241
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Figure S2. Odds ratios (95% CI), adjusted for clinical site, for psychological scales associated with
Low deteriorating QoL trajectory class versus other classes at baseline. Values >1 indicate higher
likelihood of Low deteriorating QoL; values <1 indicate higher likelihood of other classes.



Low Deteriorating QoL vs Rest Classes

Scales at Month 3

Variable Adjusted OR (95% CI) p
HADS Depression | T 6.97 (3.79 to 12.84) <.0001
HADS Anxiety E —— 593(3.16t011.13)  <.0001
HADS Total ; P 9.45(4661019.13)  <.0001
PTGI Relating to Others [ 1.05 (0.81to 1.36) 0.726
PTGI New Possibilities R SO 1.13 (0.87 to 1.46) 0.369
PTGI Personal Strength L™ 0.83 (0.65to 1.07) 0.150
PTGI Spiritual Change = 1.17 (0.94 to 1.47) 0.158
PTGI Appreciation of Life I 1.21(0.91t0 1.59) 0.185
PTGI Total Score B 1.13(0.82 to 1.56) 0.463
mini-MAC Helpl I Hopel —— 3.92(2.13t07.22) <.0001
mini-MAC Anxious Preoccupation : + 3.54 (1.88 to 6.68) <.001
mini-MAC Fighting Spirit . 1.02 (0.51 to 2.04) 0.961
mini-MAC Cognitive Avoidance S 138(081t0234) 0241
mini-MAC Fatalism —"— 1.35 (0.67 t0 2.72) 0.404
FARE Communication and Cohesion 02 ) 0.58 (0.45t0 0.74) <.0001
FARE Family Coping - 0.56 (0.43 to 0.72) <.0001
NCCN Distress Thermometer : - 1.29 (1.14 to 1.45) <.0001
MOS Adherence to Medical Advice (item 5) e 0.84 (0.62 to 1.15) 0.273
General Self-Efficacy (1 item) 1 0.71 (0.60 to 0.83) <.0001
Perceived Social Support (1 item) U 5 i 0.78 (0.67 to 0.90) <.001
Coping: Tried to Relax e 0.91(0.70to 1.17) 0.458
Coping: Distracted Yourself S A 1.10 (0.82 to 1.47) 0513
Coping: Prayed / Went to Church e 1.04 (0.81t0 1.32) 0.773
Coping: Exercised 8- 0.62 (0.46 to 0.84) 0.002
Coping: Looked at Positive Sides e 1 0.76 (0.57 to 1.00) 0.050
Coping: Burst into Tears I L 1.25 (0.94 to 1.68) 0.129
Coping: Talked to Someone Important 2 1.03 (0.76 to 1.39) 0.862
Coping: Asked Someone Important for Help : T : 1.12(0.86 to 1.45) 0.389
Coping: Saw it as a Challenge R 0.97 (0.74t01.26)  0.821
Coping: Talked to Physician Vi 1.19 (0.91 to 1.56) 0.212
B-1PQ Personal Control (item 3) . ' 0.85 (0.76 to 0.95) 0.005
B-1PQ Treatment Control (item 4) g i 0.67 (0.56 to 0.80) <.0001
PANAS Positive Affect —— : 0.37(023t00.60)  <.0001
PANAS Negative Affect —e 2.44 (1.61 0 3.70) <.0001
mMOS-SS Instrumental Support i i 0.82(0.59t0 1.13) 0.226
mMOS-SS Emotional Support - 0.61(0.42 to 0.90) 0.013
mMOS-SS Total Social Support i | 0.67 (0.45 to 1.00) 0.051
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Variable Adjusted OR (95% CI) p
QLQ-C30 Global Health Status / QoL == 0.95 (0.94 to 0.97) <.0001
QLQ-C30 Physical Functioning — 0.94 (0.92 to 0.96) <0001
QLQ-C30 Role Functioning - 0.97 (0.96 to 0.98) <.0001
QLQ-C30 Emotional Functioning - 0.96 (0.95 to 0.98) <.0001
QLQ-C30 Cognitive Functioning - 0.96 (0.94 to 0.97) <.0001
QLQ-C30 Social Functioning == 0.97 (0.96 to 0.98) <.0001
QLQ-C30 Fatigue - 1.04 (1.03 to 1.06) <.0001
QLQ-C30 Nausea and Vomiting == 1.02 (1.01to 1.04) 0.004
QLQ-C30 Pain =5 1.03 (1.02 to 1.04) <.0001
QLQ-C30 Dyspnea - 1.03 (1.02 to 1.05) <.0001
QLQ-C30 Insomnia el 1.02 (1.01 to 1.03) <.001
QLQ-C30 Appetite Loss - 1.02 (1.01to 1.03) <001
QLQ-C30 Constipation r" 1.01 (1.00 to 1.02) 0.092
QLQ-C30 Diarrhea Eail 1.02 (1.00 to 1.03) 0.013
QLQ-C30 Financial Impact = 1.02 (1.01 to 1.03) <.001
QLQ-BR23 Body Image - 0.98 (0.97 to 1.00) 0.008
QLQ-BR23 Systemic Therapy Side Effects = 1.05 (1.03 to 1.07) <.0001
QLQ-BR23 Breast Symptoms —— 1.03(1.01to 1.04) 0.004
QLQ-BR23 Arm Symptoms = 1.03 (1.01 to 1.05) <.001
QLQ-BR23 Future Perspective === 0.98 (0.97 to 0.99) 0.002
QLQ-BR23 Sexual Functioning - 0.97 (0.95 to 0.99) 0.003
QLQ-BR23 Sexual Enjoyment - 0.98 (0.97 to 0.99) 0.009
QLQ-BR23 Upset by Hair Loss R 1.01 (1.00 to 1.02) 0.005

Rest classes more likely Low deteriorating QoL more likely

Figure S3. Odds ratios (95% CI), adjusted for clinical site, for psychological scales associated with
Low deteriorating QoL trajectory class versus other classes at month 3. Values >1 indicate higher

likelihood of Low deteriorating QoL; values <1 indicate higher likelihood of other classes.



Excellent QoL vs Rest Classes
Sociodemographics, Lifestyle, Clinical

Variable Adjusted OR (95% Cl) p
Age (per one year) ! r ! 1.03 (1.00 to 1.07) 0.041
Italy (ref Portugal) T 0.82 (0.36 to 1.87) 0.644
Finland (ref. Portugal) S 103 (054 to 1.87) 0918
Israel (ref Portugal) HEa BT 1.34 (0.85 to 2.77) 0423
University (ref. No) B el 128 (0750 2.18)  0.357
Married/Common in Law (ref. Single/Engaged) N R 1.53 (0.55 to 4.24) 0.412
Divorced/Widowed (ref. Single/Engaged) 1 T 241 (0.79 to 7.42) 0.124
Unemployed/Housewife (ref. Fullipart- time/Self~employed) T 047 (01510 1.49)  0.100
Retired (ref. Fulllpart- time/Self~employed) Balnin 1.18 (0.63 to 2.20) 0.608
Income Middle (ref. Low) s B 140 (07310 3.04) 0260
Income High (ref. Low) —"—‘ 1.20 (0.54 to 3.08) 0.560
Exercise level: Low/moderate (ref. No) : T 1.72 (0.87 to 3.41) 0.119
Exercise level: Heavy (ref. No) ; === 255 (1.25 to 5.22) 0.010
Diet: Mediterranean/Vegetarian type (ref. No) ' ' 0.76 (0.42 to 1.37) 0.357
Diet: Special (ref. No) == 1.03 (051 02.10) 0938
BMI (per one unit) L ; 0.03 (0.88 to 0.99) 0.027
Alcohol C ption in Moderation (ref. No) L - Eeae 2.15 (1.00 to 4.62) 0.050
Alcohol Consumption Heavy (ref. No) S 230 (080 0 7.19)  0.120
Never smoker (ref. Current smoker) Tt 1.58 (0.65 to 3.77) 0.321
Former smoker (ref. Current smoker) LT 174 (064 to 474) 0274
Negative Life Events: One (ref. No) — ; 037 (0.18t0 0.74)  0.005
Negative Life Events: Two or more (ref. No) — = i 0.18 (0.08 to 0.39) <.0001
Chronic diseases (ref. No) S 111 (076 t0 1.62) 0583
Metabolic diseases (ref. No) 5 L 5 1.07 (0.60 to 1.92) 0.821
Mental illness (ref. No) —_— : 0.13 (0.02 to 0.67) 0.015
Postmenopausal (ref. Pre/Peri-menopausal) T 1.37 (0.80 to 2.34)  0.257
Hormone replacement therapy (ref. No) AT 1.58 (0.84 to 2.96) 0.158
Family history of beast cancer (ref. No) [ 128 (074 t02.20) 0378
Cancer stage Il (ref 1) T i 0.58 (0.35 to 1.00) 0.048
Cancer stage IIl (ref. 1) — ' 0.25 (0.07 to 0.93) 0.039
Cancer grade Il (ref. 1) = ; 0.50 (027 t0 0.92)  0.028
Cancer grade Il (ref. 1) —'?— : 0.35 (0.17 to 0.72) 0.005
Lobular (ref. Ductal) DO 1.63 (0.85 to 3.11) 0.139
Other histological type (ref. Ductal) I 1.91 (0.80 to 4.58) 0.148
Estrogen receptor (ref. Negative) i T 1.55 (0.61 to 3.91) 0.353
Progesterone receptor (ref. Negative) ; __'_i 1.46 (0.74 to 2.88) 0.274
HER2 (ref Negative) T ¢ 0.56 (0.26 to 1.21) 0.140
Ki 87 (ref <20%) . : 0.53 (0.32 to 0.89) 0.017
Luminal A-iike (ref. No) i 211 (128 0 354)  0.005
Luminal B-like (HER2 negative) (ref. No) === 0.78 (0.45 to 1.34) 0.380
Luminal B-like (HER2 positive) (ref. No) — i 047 (0.19 t0 1.18)  0.108
Her2-positive (non luminal) (ref. No) I 1.18 (0.35 to 3.09) 0.784
Triple—negative (ref. No) e | 0.38 (0.07 o 1.82)  0.218
Mastectomy (ref. Lumpectomy) T 071(038 10 1.34) 0202
Radiotherapy (ref. No) i 1.15 (0.57 to 2.32) 0.886
Endocrine only (ref. Chemo only +/-Anti-HER2) I e 251 (1.04 to 6.05) 0.041
Chemo+Endocrine+/-Anti-HER2 (ref. Chemo only +/~Anti-HER2) S e 1.34 (0.53 to 3.39) 0.542
Neoadjuvant Chemotherapy (ref. No) — ! 0.18 (0.06 to 0.55) 0.003
Anti-HER?2 therapy (ref. No) | 0.64 (0.30 to 1.40) 0.263

3

]

T
04 0711 Pl

Rest classes more likely Excellent QoL more likely

Figure S4. Odds ratios (95% CI), adjusted for clinical site, for sociodemographic, lifestyle, clinical
and cancer-related factors associated with the Excellent QoL trajectory class versus other classes at
baseline. Values >1 indicate higher likelihood of Excellent QoL; values <1 indicate higher likelihood

of other classes.



Excellent QoL vs Rest Classes
Scales at Baseline

T
1

Rest classes more likely Excellent QoL more likely

Variable Adjusted OR (95% Cl) p
HADS Depression = ! 0.06 (0.02 to 0.17) <0001
HADS Anxiety —— ; 014 (00710027) <0001
HADS Total == ; ; 0.05 (0.02 to 0.13) <0001
LOT-R Optimism ‘ o 2.36 (1.53 to 3.66) <001
SOC Comprehensibility A CE 1.16 (1.08 to 1.25) <.0001
SOC Manageability R 1.15(1.08 to 1.24) <0001
SOC Meaningfulness : ~ : 1.18 (1.09 to 1.29) <.001
FCRI-SF Fear of Cancer Recurrence - } 0.42 (0.28 to 0.64) <.0001
PACT Forward Focus : = 1.56 (1.15t0 2.11) 0.005
PACT Trauma Focus I el 1.72 (1.23 10 2.39) 0.001
PACT Total Coping ! 1.36 (1.14 to 1.62) <001
PACT Polarity sl 0.80 (0.49 to 1.31) 0.380
PACT Flexibility N 1.29 (1.1 to 1.51) 0.001
CERQ Self-blame iail ' 0.53 (0.36 t0 0.79) 0.002
CERQ Other-blame | 059 (03610095  0.030
CERQ Rumination DR 0.85 (0.64 to 1.13) 0.271
CERQ Catastrophizing S i 0.38 (0.25 to 0.58) <.0001
CERQ Putting into Perspective A ol 1.43 (1.09 to 1.88) 0.011
CERQ Positive Refocusing } S 157 (1.18 t0 2.08) 0.002
CERQ Positive Reappraisal : = 1.37 (1.05 to 1.80) 0.021
CERQ Acceptance L= 1.41 (1.07 to 1.87) 0.015
CERQ Planning Bl 1.04 (0.79 to 1.35) 0.789
CERQ Negative Overall _"*_ J 0.29 (0.16 to 0.52) <.0001
CERQ Positive Overall | + 1.92 (1.27 t0 2.90) 0.002
MAAS Mindfulness e 265(1.75t04.01) <.0001
CD-RISC Resilience + 3.89 (2.32t06.52) <.0001
CBI-B Coping with Cancer = 2.76 (1.93 to 3.96) <.0001
NCCN Distress Thermometer & 0.69 (0.60 to 0.79) <.0001
General Self-Efficacy (1 item) + 217 (1.57 t0 2.98) <.0001
Perceived Social Support (1 item) ' - 1.55 (1.16 to 2.06) 0.003
PANAS Positive Affect ; = 297 (1.89104.68) <0001
PANAS Negative Affect = i 0.25(0.14 t0 0.43) <.0001

04 07115 3 2
Rest classes more likely Excellent QoL more likely

Variable Adjusted OR (95% CI) p
QLQ-C30 Global Health Status / QoL ™ 114(1.10t01.17) <.0001
QLQ-C30 Physical Functioning — 1.09 (1.05to 1.13) <.0001
QLQ-C30 Role Functioning St 1.05(1.03 to 1.08) <.0001
QLQ-C30 Emotional Functioning 1.07 (1.04 to 1.09) <.0001
QLQ-C30 Cognitive Functioning —— 1.06 (1.04 to 1.09) <.0001
QLQ-C30 Social Functioning == 1.05(1.03 to 1.07) <.0001
QLQ-C30 Fatigue S 0.95 (0.93 to 0.97) <.0001
QLQ-C30 Nausea and Vomiting _— 0.92 (0.86 to 0.98) 0.014
QLQ-C30 Pain = 0.95 (0.93 to 0.97) <.0001
QLQ-C30 Dyspnea — & 0.97 (0.94 to 1.00) 0.026
QLQ-C30 Insomnia Sk 0.98 (0.97 to 0.99) <.0001
QLQ-C30 Appetite Loss == 0.97 (0.95 to 0.99) 0.002
QLQ-C30 Constipation I 0.97 (0.96 to 0.99) 0.006
QLQ-C30 Diarrhea - 0.96 (0.94 to 0.99) 0.020
QLQ-C30 Financial Impact ™ 0.98 (0.97 to 1.00) 0.025
QLQ-BR23 Body Image — 1.04 (1.02 to 1.06) <001
QLQ-BR23 Systemic Therapy Side Effects —— 0.92 (0.89 to 0.96) <.0001
QLQ-BR23 Breast Symptoms = 0.98 (0.96 to 0.99) 0.007
QLQ-BR23 Arm Symptoms e 0.96 (0.94 to 0.98) <001
QLQ-BR23 Future Perspective - 1.03 (1.02to 1.04) <.0001
QLQ-BR23 Sexual Functioning [ 1.01 (1.00 to 1.02) 0.024
QLQ-BR23 Sexual Enjoyment - 1.01(1.00 to 1.02) 0.005
QLQ-BR23 Upset by Hair Loss =r 0.99 (0.98 to 1.01) 0.257

Figure S5. Odds ratios (95% CI), adjusted for clinical site, for psychological scales associated with
Excellent QoL trajectory class versus other classes at baseline. Values >1 indicate higher likelihood

of Excellent QoL; values <1 indicate higher likelihood of other classes.



Excellent QoL vs Rest Classes
Scales at Month 3

Variable Adjusted OR (95% CI) p
HADS Depression —— ' ' 0.03 (0.01 to 0.10) <.0001
HADS Anxiety —_—— 007 (0.03t0017) <0001
HADS Total i — : : 0.02 (0.00 to 0.06) <.0001
PTGI Relating to Others e S 1.02 (0.85to0 1.23) 0.838
PTGI New Possibilities bR o 1.09 (0.91to 1.31) 0.358
PTGI Personal Strength co T 1.16 (0.95to 1.41) 0.143
PTGI Spiritual Change F i 1.09 (0.92 to 1.30) 0.304
PTGI Appreciation of Life S 0.96 (0.79 to 1.15) 0.630
PTGI Total Score i ig= 1.10 (0.87 to 1.39) 0.422
mini-MAC Helplessness / Hopelessness _'_‘} E 0.15(0.06 to 0.37) <.0001
mini-MAC Anxious Preoccupation —— 0.21(0.12t0 0.38) <.0001
mini-MAC Fighting Spirit s w5k 1.15(0.69to 1.91) 0.589
mini-MAC Cognitive Avoidance T 056(0.37t0083)  0.005
mini-MAC Fatalism [ 1.19(0.71 to 2.00) 0.516
FARE C and Coh ; == 2.43(1.511t0 3.90) <.001
FARE Family Coping P T 217(141t0334) <001
NCCN Distress Thermometer it ] 0.62 (0.52to 0.74) <.0001
MOS Adherence to Medical Advice (item 5) — 1.56 (1.08 to 2.26) 0.017
General Self-Efficacy (1 item) i ls= 176(1.36t0228) <0001
Perceived Social Support (1 item) | il 1.52(1.18to 1.96) 0.001
Coping: Tried to Relax s 0.87 (0.72 to 1.05) 0.156
Coping: Distracted Yourself 1 . ] 0.87 (0.71 to 1.05) 0.152
Coping: Prayed / Went to Church loEp 100(083t0121) 0996
Coping: Exercised I 1.34 (1.11t0 1.61) 0.002
Coping: Looked at Positive Sides : i 1.14 (0.90 to 1.45) 0.268
Coping: Burst into Tears .- 047(0.34t0065)  <.0001
Coping: Talked to Someone Important o 0.86 (0.69 to 1.06) 0.147
Coping: Asked Someone Important for Help . kel H 0.79 (0.65 to 0.96) 0.019
Coping: Saw it as a Challenge i omEe 0.93 (0.77 to 1.13) 0.477
Coping: Talked to Physician i ] 0.62 (0.49 to 0.80) <.001
B-IPQ Personal Control (item 3) e 1.28 (1.13to0 1.44) <.0001
B-1PQ Treatment Control (item 4) T e 1.36 (1.07to 1.72) 0.012
PANAS Positive Affect —— 546(32410919) <0001
PANAS Negative Affect = 0.15(0.07 to 0.31) <.0001
mMOS-SS Instrumental Support 1 i 1.53(1.11t0 2.11) 0.009
mMOS-SS Emotional Support — 2.12 (1.41 t0 3.20) <.001
mMOS-SS Total Social Support i ) 2.01(1.34t0 3.02) <.001
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Variable Adjusted OR (95% Cl) p
QLQ-C30 Global Health Status / QoL — " 116 (1.11t0 1.20) <.0001
QLQ-C30 Physical Functioning —— 1.09 (1.05t0 1.12) <0001
QLQ-C30 Role Functioning == 1.07 (1.04 to 1.10) <0001
QLQ-C30 Emotional Functioning —e 1.07 (1.04 to 1.09) <.0001
QLQ-C30 Cognitive Functioning e 1.05 (1.03 to 1.07) <.0001
QLQ-C30 Social Functioning —.— 1.06 (1.04 to 1.08) <.0001
QLQ-C30 Fatigue e 0.94 (0.92 to 0.96) <0001
QLQ-C30 Nausea and Vomiting — 0.93 (0.89 to 0.97) <001
QLQ-C30 Pain = 0.95 (0.93 to 0.97) <0001
QLQ-C30 Dyspnea = 0.97 (0.95 to 0.99) 0.004
QLQ-C30 Insomnia = 0.98 (0.96 to 0.99) <0001
QLQ-C30 Appetite Loss = 0.98 (0.97 to 0.99) 0.006
QLQ-C30 Constipation = 0.98 (0.97 to 1.00) 0.013
QLQ-C30 Diarrhea — 0.97 (0.95 to 0.99) 0.009
QLQ-C30 Financial Impact i 0.97 (0.95 to 0.99) 0.001
QLQ-BR23 Body Image === 1.03 (1.02 to 1.05) <0001
QLQ-BR23 Systemic Therapy Side Effects —— 0.94 (0.92 to 0.96) <0001
QLQ-BR23 Breast Symptoms == 0.98 (0.96 to 1.00) 0.018
QLQ-BR23 Arm Symptoms == 0.95 (0.92 to 0.97) <001
QLQ-BR23 Future Perspective e 1.04 (1.02 to 1.05) <.0001
QLQ-BR23 Sexual Functioning S 1.02 (1.00 to 1.03) 0.006
QLQ-BR23 Sexual Enjoyment - 1.01 (1.00 to 1.02) 0.002
QLQ-BR23 Upset by Hair Loss il 0.99 (0.98 to 1.00) 0.026

T
1
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Figure S6. Odds ratios (95% CI), adjusted for clinical site, for psychological scales associated with
Excellent QoL trajectory class versus other classes at month 3. Values >1 indicate higher likelihood
of Excellent QoL; values <1 indicate higher likelihood of other classes.



Recovery vs Moderate QoL

Sociodemographics, Lifestyle, Clinical
Variable Adjusted OR (35% CI) p

Age (per one year) ! ! 1.01 (0.97 to 1.06) 0.637
Italy (ref.Portugal) I 1.58 (0.52 to 4.87) 0419
Finland (ref Portugal) Y AETe 208 (0.80t0 541)  0.133
Israel (ref. Portugal) 15 2.64 (0.95 to 7.34) 0.062
University (ref. No) | i 117 (05810 2.43) 0868
Married/Common in Law (ref. Single/Engaged) N 1.73 (0.51 t0 5.87) 0.374
Divorced/Widowed (ref. Single/Engaged) il 1.92 (0.46 to 8.08) 0.370
Unemployed/Housewife (ref. Fullpart— time/Self-employed) - 1.35(043104.24) 0.807

Retired (ref. Fullpart— time/Self-employed)
Income Middle (ref. Low)
Income High (ref. Low)

0.53 (0.21 to 1.38) 0.183

1
: 0.67 (0.24 to 1.87) 0444
. 248 (0.87 t0 7.02) 0.087

Exercise level: Low/moderate (ref No) | —— 1.24 (0.50 to 3.07) 0.635
Exercise level: Heavy (ref. No) e 1.42 (0.52 to 3.87) 0.404
Diet: Mediterranean/Viegetarian type (ref. No) e 1.22 (0.57 to 2.58) 0.6809
Diet: Special (ref. No) ——r | 032 (0.08t0 1.30)  0.112
BMI (per one unit) 0.99 (0.93 to 1.06) 0.709
Alcohol Consumption in Moderation (ref. No) ST =T 1.28 (0.52 to 3.15) 0.505
Alcohol Consumption Heavy (ref. No) N 1.15 (0.28 to 5.05) 0.850
Never smoker (ref. Current smoker) T D 1.15 (0.36 to 3.86) 0.814
Former smoker (ref. Current smoker) 1 —— 1.77 (0.48 to 6.55) 0.383

0.30 (0.11 to 0.84) 0.022
0.17 (0.06 to 0.50) 0.001

Negative Life Events: One (ref. No)
1
e 102 (0.57t01.82)  0.041

Negative Life Events: Two or more (ref. No)
Chronic diseases (ref. No) A
Metabolic diseases (ref. No) “—-
Mental illness (ref. No) T
Postmenopausal (ref. Pre/Peri-menopausal)
Hormone replacement therapy (ref. No)
Family history of beast cancer (ref. No)
Cancer stage Il (ref 1)

0.99 (0.42 to 2.36) 0.089
0.43 (0.12 to 1.52) 0.191
T 2.05 (0.94 to 4.45) 0.089
[ 1.73 (0.71 t0 4.17) 0.223
—— 113 (0.5310230) 0756
L 1.47 (0.70 to 3.00) 0.300
= 1.00 (0.26 to 3.79) 0.999
0.60 (0.24 to 1.52) 0.280
Cancer grade |l (ref. 1) 044 (0.168 t0 1.23) 0.115
Lobular (ref. Ductal) 0.60 (0.20 to 1.81) 0.388

Cancer stage Il (ref. 1) =
— ]
_|._
gl

Other histological type (ref. Ductal) ’ BE 0.35 (0.06 to 2.10) 0.240
—
—c

Cancer grade |l (ref. |)

Estrogen receptor (ref. Negative) - 1.33 (0.38 t0 4.57) 0.646
0.86 (0.37 to 2.00) 0732
0.90 (0.37 to 2.18) 0.808

Progesterone receptor (ref. Negative)
HER2 (ref. Negative)

Py
Ki 87 (ref. <20%) = 005 (04710 1.064) 0890
Luminal A-fike (ref. No) 1 et 125 (0.8110256) 0547
Luminal B-like (HER2 negative) (ref No) HI I o 1.34 (0.65 t0 2.76) 0419
Luminal B-iike (HER2 positive) (ref. No) S 061(022t0171)  0.248
Her2-positive (non luminal) (ref. No) T 363 (0.68t0 19.40)  0.130
Triple-negative (ref. No) L , 0.15 (0.01 to 2.76) 0.100
Mastectomy (ref. Lumpectomy) ¢ T 1.21 (D.55 to 2.66) 0.629
Radiotherapy (ref. No) | 0.83 (0.39 t0 2.22) 0.874
Endocrine only (ref. Chemo only +/~Anti-HER2) T 1.16 (0.43 to 3.15) 0.767
Chemo+Endocrine+/-Anti-HER2 (ref. Chemo only +/-Anti-HER2) T e 0.99 (0.36 to 2.66) 0.977
Neoadjuvant Chemotherapy (ref. No) s B 0.80 (0.20 to 2.18) 0.858
Anti-HER2 therapy (ref. No) = e 0.66 (0.25 to 1.76) 0.408
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Figure S7. Odds ratios (95% CI), adjusted for clinical site, for sociodemographic, lifestyle, clinical
and cancer-related factors associated with the Recovering QoL trajectory class versus Moderate QoL
class at baseline. Values >1 indicate higher likelihood of Recovering QoL; values <1 indicate higher
likelihood of Moderate QoL.



Recovery vs Moderate QoL
Scales at Baseline

Variable Adjusted OR (95% CI) p
HADS Depression — ‘ 0.40 (0.17 to 0.96) 0.039
HADS Anxiety — 046(02410088)  0.020
HADS Total T ; 035(0.15t0081)  0.015
LOT-R Optimism : - 272(1.47105.03) 0.002
SOC Comprehensibility e 1.04 (0.96 to 1.13) 0.351
SOC Manageability A 1.07 (098 to 1.17) 0.119
SOC Meaningfulness it 1.06 (0.97 to 1.17) 0210
FCRI-SF Fear of Cancer Recurrence e 061(036t01.04)  0.069
PACT Forward Focus 1= 1.52(1.02t0 2.26) 0.038
PACT Trauma Focus e o 1.08(0.71t0 1.64) 0722
PACT Total Coping Ve 1.19 (0.95 to 1.50) 0.135
PACT Polarity | : 0.47 (0.22to0 1.01) 0.052
PACT Flexibility P 1.23 (1.00 to 1.51) 0.048
CERQ Self-blame i ol 1.11(0.71t0 1.75) 0635
CERQ Other-blame == 0.92 (053 t0 1.61) 0.781
CERQ Rumination P 1.22(084t01.78)  0.289
CERQ Catastrophizing T : 0.63 (0.40 to 0.98) 0.042
CERQ Putting into Perspective I 157(10710232) 0023
CERQ Positive Refocusing (s 1.47 (1.00 to 2.16) 0.050
CERQ Positive Reappraisal Bk 1.20 (084 to 1.71) 0.313
CERQ Acceptance B 143(0.98t0208)  0.062
CERQ Planning y P 1.72(1.15t0 259) 0.009
CERQ Negative Overall =1 091(046t01.80)  0.791
CERQ Positive Overall 3 - 223 (124 0 3.99) 0.007
MAAS Mindfulness : ] 1.97 (11510 3.36) 0.013
CD-RISC Resilience } - 2.42(1.28 to 4.56) 0.007
CBI-B Coping with Cancer ‘ - 1.81(1.23t0 2.65) 0.003
NCCN Distress Thermometer s 088(0.76t0102)  0.083
General Self-Efficacy (1 item) o 1.60 (1.1 t0 2.29) 0.011
Perceived Social Support (1 item) ' R 1.39(1.02 to 1.90) 0.037
PANAS Positive Affect ; == 270(14810493)  0.001
PANAS Negative Affect sl 0.82 (0.52 to 1.30) 0.405
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Variable Adjusted OR (95% CI) p
QLQ-C30 Global Health Status / QoL = 1.03 (1.00 to 1.05) 0.022
QLQ-C30 Physical Functioning —— 1.03 (1.00 to 1.06) 0.024
QLQ-C30 Role Functioning i 1.02(1.00 to 1.03) 0.033
QLQ-C30 Emotional Functioning — 1.02 (1.01 to 1.04) 0.013
QLQ-C30 Cognitive Functioning . 1.02 (1.00 to 1.04) 0.083
QLQ-C30 Social Functioning - 1.03 (1.01 to 1.05) 0.001
QLQ-C30 Fatigue == 0.97 (0.95 to 0.99) 0.003
QLQ-C30 Nausea and Vomiting T 0.97 (0.93 to 1.01) 0.107
QLQ-C30 Pain == 0.97 (0.95 to 0.99) 0.007
QLQ-C30 Dyspnea T 0.99 (0.96 to 1.01) 0.302
QLQ-C30 Insomnia = 0.99 (0.98 to 1.00) 0.231
QLQ-C30 Appetite Loss - 0.99 (0.98 to 1.01) 0.438
QLQ-C30 Constipation = 0.99 (0.98 to 1.01) 0.453
QLQ-C30 Diarrhea =_== 0.99 (0.96 to 1.01) 0242
QLQ-C30 Financial Impact =7 0.99 (0.97 to 1.01) 0.222
QLQ-BR23 Body Image ™ 1.01(0.99 to 1.03) 0232
QLQ-BR23 Systemic Therapy Side Effects = 0.97 (0.95 to 1.00) 0.077
QLQ-BR23 Breast Symptoms e 0.99 (0.98 to 1.01) 0.580
QLQ-BR23 Arm Symptoms = 1.00 (0.98 to 1.02) 0.772
QLQ-BR23 Future Perspective - 1.00 (0.99 to 1.02) 0.405
QLQ-BR23 Sexual Functioning - 1.02 (1.01 to 1.04) 0.009
QLQ-BR23 Sexual Enjoyment = 1.01(1.00 to 1.02) 0.113
QLQ-BR23 Upset by Hair Loss =P 0.99 (0.98 to 1.01) 0.418

Moderate QoL more likely Recovery more likely

Figure S8. Odds ratios (95% ClI), adjusted for clinical site, for psychological scales associated with
the Recovering QoL trajectory class versus Moderate QoL class at baseline. Values >1 indicate higher
likelihood of Recovery; values <1 indicate higher likelihood of Moderate QoL.



Recovery vs Moderate QoL
Scales at Month 3

Variable Adjusted OR (95% CI) p
HADS Depression ———— | 0.17 (0.07 to 0.44) <.001
HADS Anxiety —— f 021(009t0052) <001
HADS Total ———+ : 0.12 (0.04 to 0.36) <001
PTGI Relating to Others i 0.99 (0.76 to 1.28) 0915
PTGI New Possibilities 1A 104 (08110135 0738
PTGI Personal Strength S 1.04 (0.79 to 1.36) 0.793
PTGI Spiritual Change LA - 0.93 (0.72 to 1.20) 0.580
PTGI Appreciation of Life s 090(063t01.18) 0449
PTG Total Score . i ¢ 0.96 (0.69 to 1.35) 0.826
mini-MAC Helplessness / Hopelessness _'_E 3 0.13 (0.04 to 0.38) <001
mini-MAC Anxious Preoccupation e i 034(017100.68)  0.003
mini-MAC Fighting Spirit i T 3.93 (1.60 to 9.65) 0.003
mini-MAC Cognitive Avoidance —.— 075(04310132) 0313
mini-MAC Fatalism [ N 1.63 (0.77 to 3.43) 0.199
FARE C and Coh B 1.44 (0.94 to 2.21) 0.091
FARE Family Coping N 182(1.1310293) 0013
NCCN Distress Thermometer i By ‘ 0.86 (0.75 to 0.99) 0.039
MOS Adherence to Medical Advice (item 5) S 1.39 (0.94 to 2.05) 0.097
General Self-Efficacy (1 item) ! 1.74 (1.27 to 2.40) <.001
Perceived Social Support (1 item) \ = 1.38 (1.04 to 1.84) 0.025
Coping: Tried to Relax 1 e 1.15 (0.89 to 1.48) 0275
Coping: Distracted Yourself T 1.21 (0.90 to 1.63) 0212
Coping: Prayed / Went to Church E i 3 1.16 (0.91 to 1.49) 0.229
Coping: Exercised R 1.07 (0.83 to 1.37) 05613
Coping: Looked at Positive Sides ' = | 143 (1.01 to 2.02) 0.043
Coping: Burst into Tears e N 078(055t0109)  0.142
Coping: Talked to Someone Important e 1.02 (0.74 to 1.42) 0.900
Coping: Asked Someone Important for Help e : 0.86 (066 to 1.13) 0.283
Coping: Saw it as a Challenge Sl 1.76 (1.26 to 2.46) 0.001
Coping: Talked to Physician i T 1.06 (0.80 to 1.39) 0.690
B-IPQ Personal Control (item 3) = 1.39 (116 to 1.67) <.001
B-1PQ Treatment Control (item 4) i Ea 1.78 (1.22 to 2.58) 0.003
PANAS Positive Affect : —— 346 (18110659 <001
PANAS Negative Affect e i 0.52 (0.29 to 0.93) 0.029
mMOS-SS Instrumental Support B o 1.24 (0.86 to 1.78) 0.256
mMOS-SS Emotional Support v 2.01(1.211t03.31) 0.007
mMOS-SS Total Social Support s 1.61 (1.01 to 2.58) 0.046

os 07118 3 P
Moderate QoL more likely Recovery more likely

Variable Adjusted OR (95% Cl) p
QLQ-C30 Global Health Status / QoL == 1.05 (1.02 to 1.07) <001
QLQ-C30 Physical Functioning = 1.03 (1.01 to 1.05) 0.013
QLQ-C30 Role Functioning = 1.02 (1.00 to 1.03) 0.018
QLQ-C30 Emotional Functioning — 1.04 (1.02to 1.07) 0.002
QLQ-C30 Cognitive Functioning s 1.02 (1.00 to 1.04) 0.044
QLQ-C30 Social Functioning — 1.03 (1.01 to 1.05) 0.001
QLQ-C30 Fatigue =i 0.98 (0.97 to 1.00) 0.022
QLQ-C30 Nausea and Vomiting = 0.97 (0.95 to 1.00) 0.021
QLQ-C30 Pain = 0.97 (0.95 to 0.99) <001
QLQ-C30 Dyspnea . 0.99 (0.98 to 1.01) 0.599
QLQ-C30 Insomnia =3 0.99 (0.98 to 1.00) 0.099
QLQ-C30 Appetite Loss == 0.98 (0.96 to 1.00) 0.016
QLQ-C30 Constipation = 1.00 (0.98 to 1.01) 0.600
QLQ-C30 Diarrhea T 0.99 (0.97 to 1.01) 0.308
QLQ-C30 Financial Impact = 0.99 (0.97 to 1.00) 0.088
QLQ-BR23 Body Image == 1.02 (1.00 to 1.04) 0.011
QLQ-BR23 Systemic Therapy Side Effects | 0.98 (0.96 to 1.00) 0.019
QLQ-BR23 Breast Symptoms —= 0.98 (0.96 to 1.00) 0.096
QLQ-BR23 Arm Symptoms = 1.00 (0.98 to 1.02) 0.781
QLQ-BR23 Future Perspective = 1.02 (1.01 to 1.04) 0.005
QLQ-BR23 Sexual Functioning T 1.03 (1.01 to 1.05) 0.002
QLQ-BR23 Sexual Enjoyment e 1.02(1.01to 1.03) 0.005
QLQ-BR23 Upset by Hair Loss Tl 0.99 (0.98 to 1.00) 0.123

Moderate QoL more likely Recovery more likely

Figure S9. Odds ratios (95% CI), adjusted for clinical site, for psychological scales associated with
the Recovering QoL trajectory class versus Moderate QoL class at month 3. at baseline. Values >1
indicate higher likelihood of Recovery; values <1 indicate higher likelihood of Moderate QoL.



Stable Moderate/High Depression vs Resilience
Sociodemographics, Lifestyle, Clinical

Variable Adjusted OR (35% CI) p
Age (per one year) ' ! 098 (0.85to 1.01) 0.183
Italy (ref.Portugal) - —— 351 (1.92 to 6.40) <0001
Finland (ref Portugal) e ; 044 (0.24t0078)  0.005
Israel (ref Portugal) F 1.28 (0.80 to 2.37) 0.432
University (ref. No) s i 052(0.34t0082)  0.004
Married/Common in Law (ref. Single/Engaged) _"'_ 0.47 (0.23 to 0.96) 0.038
Divorced/Widowed (ref. Single/Engaged) el : 047 (0.20to 1.11) 0.085
Unemployed/Housewife (ref. Fullipart- time/Self-employed) I e 254 (1.2110 5.34) 0.014
Retired (ref. Fullpart- time/Self-employed) = 0.88 (0.49 to 1.59) 0.672
Income Middle (ref. Low) . 0.66 (0.30 to 1.14) 0.140
Income High (ref. Low) —f— . 0.39 (0.18 to 0.86) 0.019
Exercise level: Low/moderate (ref. No) = ! 0.63 (0.37 to 1.09) 0.008
Exercise level: Heavy (ref. No) ——— 0.33 (0.17 to 0.83) <.001
Diet: Mediterranean/Viegetarian type (ref. No) e A 0.82 (0.50 to 1.35) 0.421
Diet: Special (ref. No) R 161(088t0205)  0.119
BMI (per one unit) i FE 1.03 (0.88 to 1.07) 0.251
Alcohol Consumption in Moderation (ref. No) ik - 0.49 (0.20 to 0.85) 0.010
Alcohol Consumption Heavy (ref. No) —TeT 0.54 (0.22 to 1.35) 0.187
Never smoker (ref. Current smoker) e ot 1.31 (0.86 to 2.57) 0.438
Former smoker (ref. Current smoker) e B 146 (0.85t0326)  0.362
Negative Life Events: One (ref. No) 1 0= 1.74 (0.80 to 3.78) 0.182
Negative Life Events: Two or more (ref. No) ' — 2.31(1.05t0 5.08) 0.038
Chronic diseases (ref. No) e o 0.96 (0.68 to 1.35) 0.807
Metabolic diseases (rf. No) I 1.12 (0.88 to 1.85) 0.854
Mental illness (ref. No) : - 3.93 (1.78 to 8.68) <.001
Postmenopausal (ref. Pre/Peri-menopausal) ] ' 0.59 (0.38 to 0.03) 0.023
Hormone replacement therapy (ref. No) A 0.77 (0.41 to 1.46) 0422
Family history of beast cancer (ref. No) s i 0.09 (0.81 to 1.81) 0.975
Cancer stage Il (ref 1) e 1.19 (0.75 to 1.88) 0.457
Cancer stage Il (ref. 1) : Tt i 1.35 (0.63 to 2.02) 0.437
Cancer grade Il (ref. 1) —r ¢ 0.79 (0.44 to 1.43) 0.440
Cancer grade |l (ref. 1) -1t 1.00 (0.52 to 1.82) 0.009
Lobular (ref. Ductal) —e = 0.79 (0.43 to 1.46) 0.453
Other histological type (ref. Ductal) e 0.80 (0.32 to 1.99) 0.632
Estrogen receptor (ref. Negative) TSR 0.64 (0.31to 1.31) 0.218
Progesterone receptor (ref. Negative) e el 1.28 (0.70 to 2.27) 0.430
HER2 (ref Negative) o 1.38 (0.73 to 2.60) 0.318
Ki 87 (ref. <20%) L T 1.02 (0.65 to 1.60) 0.024
Luminal A-like (ref. No) P ¢ 1.04 (D.66 to 1.62) 0.866
Luminal B-like (HER2 negative) (ref No) e B 0.84 (0.53 to 1.23) 0.447
Luminal B-like (HER2 positive) (ref. No) —— 002 (04410 1.05) 0834
Her2-positive (non luminal) (ref. No) R 357 (12010 10.62)  0.023
Triple-negative (ref. No) =T 1.18 (0.44 to 3.18) 0.734
Mastectomy (ref. Lumpectomy) Eaunl 1.14 (0.69 to 1.88) 0.612
Radiotherapy (ref No) aea 0.63 (0.36 to 1.10) 0.102
Endocrine only (ref. Chemo only +/~Anti-HER2) T : 0.81(0.32t0 1.18) D.144
Chemo+Endocrine+/-Anti-HER2 (ref. Chemo only +/~Anti-HER2) T 0.70 (0.35 to 1.40) 0.310
Neoadjuvant Chemotherapy (ref. No) - i 217 (1.14 to 4.14) 0.018
Anti-HER?2 therapy (ref. No) o oie— 1.51 (0.7 to 2.89) 0.210
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Figure §10. Odds ratios (95% CI), adjusted for clinical site, for sociodemographic, lifestyle, clinical
and cancer-related factors associated with the Stable Moderate/High Depression class versus the
Resilient Depression trajectory class at baseline. Values >1 indicate higher likelihood of Stable Mod-
erate/High Depression; values <1 indicate higher likelihood of Resilient class.



Stable Moderate/High Depression vs Resilience

Scales at Baseline

Variable Adjusted OR (95% CI) P
HADS Depression . : 1116.07 (273.01 to 4.56e+03) <.0001
HADS Anxiety 12.02 (7.01 t0 20.62) <0001
HADS Total i i 160.49 (60.2110427.81)  <.0001
LOT-R Optimism ! ) 0.25 (0.17 to 0.37) <0001
SOC Comprehensibility 0.86 (0.82t0 0.91) <.0001
SOC Manageability i 0.82 (0.78 to 0.87) <0001
SOC Meaningfulness ; 0.81 (0.76 to 0.86) <.0001
FCRI-SF Fear of Cancer Recurrence _E'_ 3.54 (2.37t0 5.29) <.0001
PACT Forward Focus ‘ 0.44 (0.34 to 0.58) <0001
PACT Trauma Focus f 0.61 (0.47 to 0.80) <001
PACT Total Coping 0.65 (0.56 to 0.76) <0001
PACT Polarity = 1.56 (1.07 to 2.28) 0.020
PACT Flexibility 0.69 (0.60 to 0.78) <.0001
CERQ Self-blame I i 1.26 (0.97 to 1.65) 0.088
CERQ Other-blame Lo 1.41 (1.00 to 2.00) 0.050
CERQ Rumination I i 1.29 (1.02t0 1.64) 0.033
CERQ Catastrophizing - : 2.81(2.06to 3.82) <0001
CERQ Putting into Perspective 0.74 (0.59 to 0.92) 0.008
CERQ Positive Refocusing | 5 0.59 (0.47 to 0.75) <.0001
CERQ Positive Reappraisal ; 0.75 (0.61 to 0.94) 0.010
CERQ Acceptance 0.82 (0.66 to 1.01) 0.062
CERQ Planning ; 0.74 (0.60 to 0.93) 0.009
CERQ Negative Overall i 2.99 (1.92t0 4.67) <.0001
CERQ Positive Overall 0.50 (0.36 to 0.70) <.0001
MAAS Mindfulness : 0.48 (0.35 to 0.66) <0001
CD-RISC Resilience i 0.21(0.14 t0 0.32) <0001
CBI-B Coping with Cancer i 0.41(0.32t0 0.52) <.0001
NCCN Distress Thermometer I 1.44 (1.30to 1.59) <.0001
General Self-Efficacy (1 item) ; 0.57 (0.47 to 0.68) <0001
Perceived Social Support (1 item) i 0.81(0.70 to 0.93) 0.003
PANAS Positive Affect E 0.18 (0.12 to 0.28) <.0001
PANAS Negative Affect 3.54 (2.54 to 4.95) <.0001

Resilience more likely Stable moderate/high depression more likely

Variable
QLQ-C30 Global Health Status / QoL
QLQ-C30 Physical Functioning
QLQ-C30 Role Functioning
QLQ-C30 Emotional Functioning
QLQ-C30 Cognitive Functioning
QLQ-C30 Social Functioning
QLQ-C30 Fatigue
QLQ-C30 Nausea and Vomiting
QLQ-C30 Pain
QLQ-C30 Dyspnea
QLQ-C30 Insomnia
QLQ-C30 Appetite Loss
QLQ-C30 Constipation
QLQ-C30 Diarrhea
QLQ-C30 Financial Impact
QLQ-BR23 Body Image
QLQ-BR23 Systemic Therapy Side Effects
QLQ-BR23 Breast Symptoms
QLQ-BR23 Arm Symptoms

Adjusted OR (95% CI) p

0.95 (0.94 to 0.97) <.0001
0.95 (0.93 to 0.96) <.0001
0.97 (0.96 to 0.98) <.0001
0.95 (0.94 to 0.96) <.0001
0.96 (0.94 to 0.97) <.0001
0.96 (0.95 to 0.97) <.0001
1.04 (1.03 to 1.05) <.0001
1.04 (1.01 to 1.06) 0.009
1.04 (1.03 to 1.05) <.0001
1.02 (1.00 to 1.04) 0.016
1.02 (1.01 to 1.03) <.0001
1.03 (1.02 to 1.04) <.0001
1.01 (1.00 to 1.02) 0.021
1.02 (1.01 to 1.04) 0.001
1.03 (1.02 to 1.04) <.0001
0.97 (0.96 to 0.98) <.0001
1.06 (1.04 to 1.08) <.0001
1.01 (1.00 to 1.03) 0.026
1.04 (1.02 to 1.05) <.0001

QLQ-BR23 Future Perspective = 0.97 (0.96 to 0.98) <.0001
QLQ-BR23 Sexual Functioning e 0.98 (0.97 to 0.99) <.0001
QLQ-BR23 Sexual Enjoyment - 0.99 (0.98 to 0.99) <.001
QLQ-BR23 Upset by Hair Loss el 1.01 (1.00 to 1.03) 0.027

Resilience more likely Stable moderate/high depression more likely

Figure S11. Odds ratios (95% CI), adjusted for clinical site, for psychological scales associated with
the Stable Moderate/High Depression class versus the Resilient Depression trajectory class at base-
line. Values >1 indicate higher likelihood of Stable Moderate/High Depression; values <1 indicate
higher likelihood of Resilient class.



Stable Moderate/High Depression vs Resilience
Scales at Month 3

Variable Adjusted OR (95% Cl) p
HADS Depression ' ; 192.95 (65.14 to 571.48) <.0001
HADS Anxiety —— 28.25(13.56t0 58.84)  <.0001
HADS Total 281.17 (85.96 t0 919.71) <.0001
PTGI Relating to Others S S 0.96 (0.82 to 1.12) 0.604
PTGI New Possibilities L 1.05 (0.90 to 1.23) 0538
PTGI Personal Strength S R 0.89 (0.76 to 1.05) 0.163
PTGI Spiritual Change = 1.28 (1.10 to 1.48) 0.001
PTGI Appreciation of Life S 1.16 (0.98 to 1.37) 0077
PTGI Total Score e 1.10 (0.91 to 1.34) 0.327
mini-MAC Helplessness / Hopelessness Lo 1171(6.351021.59)  <.0001
mini-MAC Anxious Preoccupation T 9.27 (5.45 to 15.78) <.0001
mini-MAC Fighting Spirit i} : 0.50 (0.32 to 0.76) 0.001
mini-MAC Cognitive Avoidance 1 |[E= 1.87 (1.30 to 2.68) <001
mini-MAC Fatalism [ 0.89 (0.58 to 1.38) 0.611
FARE Communi and Coh - ' 0.61 (049 to 0.76) <.0001
FARE Family Coping - 0.51 (0.40 to 0.65) <0001
NCCN Distress Thermometer i = 1.60 (1.44 t0 1.77) <.0001
MOS Adherence to Medical Advice (item 5) - 0.64 (0.51 to 0.80) <001
General Self-Efficacy (1 item) 1= 0.61(0.52to 0.71) <.0001
Perceived Social Support (1 item) s 1 0.81(0.72t0 0.91) <.001
Coping: Tried to Relax el 1.00 (0.85 to 1.17) 0.991
Coping: Distracted Yourself T 1.25(1.04 to 1.51) 0.016
Coping: Prayed / Went to Church i 1.05 (0.89 to 1.23) 0.569
Coping: Exercised L B 0.70 (0.59 to 0.83) <.0001
Coping: Looked at Positive Sides | H 0.70 (0.58 to 0.85) <.001
Coping: Burst into Tears HHER 202 (163 0 2.51) <.0001
Coping: Talked to Someone Important 1 A0 0.98 (0.82 to 1.18) 0.862
Coping: Asked Someone Important for Help P 1.06 (0.90 to 1.25) 0.479
Coping: Saw it as a Challenge 1 0.74 (0.63 to 0.88) <.001
Coping: Talked to Physician ‘ it 1.31 (1.10 to 1.56) 0.002
B-IPQ Personal Control (item 3) s 0.84 (0.78 to 0.91) <0001
B-1PQ Treatment Control (item 4) 1 ¥ i 0.71 (0.61 to 0.84) <.0001
PANAS Positive Affect —-— : 0.18 (0.12 to 0.28) <0001
PANAS Negative Affect i = 8.04 (4.87 to 13.28) <.0001
mMOS-SS Instrumental Support e i 0.68 (0.55 to 0.84) <001
mMOS-SS Emotional Support - 0.40 (0.30 to 0.54) <0001
mMOS-SS Total Social Support i i 0.49 (0.37 to 0.64) <0001

ceoriis 3 2

Resilience more likely Stable moderate/high depression more likely

Variable

Adjusted OR (95% Cl) p

QLQ-C30 Global Health Status / QoL il 0.95 (0.94 to 0.97) <.0001
QLQ-C30 Physical Functioning - 0.96 (0.94 to 0.97) <.0001
QLQ-C30 Role Functioning ~r 0.97 (0.97 to 0.98) <.0001
QLQ-C30 Emotional Functioning - 0.93 (0.91 to 0.95) <.0001
QLQ-C30 Cognitive Functioning T 0.96 (0.95 to 0.98) <.0001
QLQ-C30 Social Functioning i 0.97 (0.96 to 0.98) <.0001
QLQ-C30 Fatigue = 1.04 (1.03 to 1.05) <.0001
QLQ-C30 Nausea and Vomiting - 1.02 (1.01to 1.04) 0.005

QLQ-C30 Pain el 1.03 (1.02 to 1.05) <.0001
QLQ-C30 Dyspnea ™ 1.01(1.00 to 1.02) 0.036

QLQ-C30 Insomnia e 1.02 (1.01 to 1.03) <.0001
QLQ-C30 Appetite Loss i 1.02 (1.01to 1.03) <.0001
QLQ-C30 Constipation = 1.01(1.00 to 1.02) 0.012

QLQ-C30 Diarrhea = 1.01(1.00 to 1.02) 0.061

QLQ-C30 Financial Impact Fer 1.02 (1.01 to 1.03) <.0001
QLQ-BR23 Body Image i 0.97 (0.96 to 0.98) <.0001
QLQ-BR23 Systemic Therapy Side Effects 1.04 (1.03 to 1.06) <.0001
QLQ-BR23 Breast Symptoms = 1.03 (1.01 to 1.04) <.001

QLQ-BR23 Arm Symptoms T 1.03 (1.02 to 1.05) <.0001
QLQ-BR23 Future Perspective i 0.96 (0.95 to 0.97) <.0001
QLQ-BR23 Sexual Functioning = 0.97 (0.96 to 0.99) <.0001
QLQ-BR23 Sexual Enjoyment - 0.98 (0.97 to 0.99) <.0001
QLQ-BR23 Upset by Hair Loss il 1.01 (1.00 to 1.02) 0.007
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Figure S12. Odds ratios (95% CI), adjusted for clinical site, for psychological scales associated with
the Stable Moderate/High Depression class versus the Resilient Depression trajectory class at month
3. Values >1 indicate higher likelihood of Stable Moderate/High Depression; values <1 indicate
higher likelihood of Resilient class.



Delayed Occurence of Depression vs Resilience
Sociodemographics, Lifestyle, Clinical

Variable Adjusted OR (35% CI) p
Age (per one year) ! ! 0.98 (0.83 to 1.03) 0.380
Italy (ref Portugal) s o 1.43 (0.40 t0 4.18) 0515
Finland (ref Portugal) — 0.17 (0.05 to 0.60) 0.008
Israel (ref Portugal) T 1.18 (0.44 to 3.14) 0.738
University (ref. No) —i— i 0.20(0.13100.84)  0.003
Married/Common in Law (ref. Single/Engaged) —‘_"—‘_ 1.47 (0.26 to 8.45) 0.666
Divorced/Widowed (ref. Single/Engaged) e 1.25(0.17 to 9.40) 0.830
Unemployed/Housewife (ref. Fulllpart— time/Self-employed) S . 2.05(0.95t08.11) 0.080
Retired (ref. Fullipart- time/Self-employed) '_r— 1.02 (0.35 to 3.01) 0.069
Income Middle (ref. Low) — E 0.23(0.10t00.55)  0.001
Income High (ref. Low) —"I_ . 0.28 (0.08 to 1.01) 0.051
Exercise level: Low/moderate (ref. No) —— s 0.34 (0.1310 0.92) 0.033
Exercise level: Heavy (ref. No) == 0.23 (0.07 to 0.79) 0.020
Diet: Mediterranean/Vegetarian type (ref. No) S 1.10 (0.48 to 2.52) 0.818
Diet: Special (ref. No) —— 0.40 (0.07 to 223)  0.208
BMI (per one unit) RN 1.08 (0.97 to 1.18) 0.167
Alcohol Consumption in Moderation (ref. No) =0 ¢ 0.59 (0.23 to 1.48) 0.257
Alcohol Consumption Heavy (ref. No) _:_'_:_ 0.92 (0.18 to 4.65) 0.918
Never smoker (ref. Current smoker) —— : 0.31(0.12t0 0.82) 0.019
Former smoker (ref. Current smoker) —e 0.24(0.06100.04)  0.041
Negative Life Events: One (ref. No) S 3.00(0.52t017.28)  0.217
Negative Life Events: Two or more (ref. No) . | 4.21(0.73t0 24.30) 0.107
Chronic diseases (ref. No) s sl 103(056t01.80) 0815
Metabolic diseases (ref. No) — T 0.62 (0.22t0 1.78) 0.378
Mental iliness (ref. No) : | — % 2050(4.70t0 185.32) <.001
Postmenopausal (ref. Pre/Peri-menopausal) e 1.0 (0.47 to 2.49) 0.848
Hormone replacement therapy (ref. No) N 0.91 (0.27 to 3.08) 0.879
Family history of beast cancer (ref. No) Do 160(074103.85)  0.214
Cancer stage Il (ref. 1) —r— 1.16 (0.50 to 2.70) 0.727
Cancer stage Ill (ref. I) =Tt 1.48 (0.40 to 5.38) 0.554
Cancer grade Il (ref. 1) = 0.95 (0.27 to 3.29) 0.832
Cancer grade 1l (ref. 1) . ——":— 2.27 (0.62 t0 8.28) 0.213
Lobular (ref. Ductal) , : 0.12 (0.01 to 1.94) 0.135
Other histological type (ref. Ductal) S 1.21 (0.29 to 5.08) 0.791
Estrogen receptor (ref. Negative) e ' 0.29 (0.11 to 0.78) 0.012
Progesterone receptor (ref. Negative) + : 0.43(0.18t0 1.03) 0.058
HER2 (ref. Negative) B 3.00(1.13t0 7.99) 0.028
Ki 67 (ref. <20%) M 1.25 (0.55 to 2.85) 0.588
Luminal A-like (ref. No) T ¢ 0.77 (0.34 to 1.78) 0.548
Luminal B-like (HER2 negative) (ref. No) — i 0.43 (0.17 to 1.08) 0.072
Luminal B-like (HER2 positive) (ref. No) CoTe— 2.37 (0.82 to 8.89) 0.112
Her2-positive (non luminal) (ref. No) T 5.18(0.94t0 28.50)  0.050
Triple-negative (ref. No) v 360(1.10t012.37)  0.034
Mastectomy (ref. Lumpectomy) . 1.02 (0.38 to 2.6@) 0.075
Radiotherapy (ref. No) “—'1_ ; 0.83 (0.29 to 2.37) 0.730
Endocrine only (ref. Chemo only +/-Anti-HER2) 7 H 0.37 (0.13t0 1.10) 0.074
Chemo+Endocrine+/-Anti-HER2 (ref. Chemo only +/-Anti-HER2) i 0.92 (0.30 to 2.81) 0.883
Neoadjuvant Chemotherapy (ref. No) S et 2.19(0.81 10 5.93) 0.123
Anti-HER2 therapy (ref. No) )l — 2.95 (1.06 to 8.23) 0.039
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Figure S13. Odds ratios (95% CI), adjusted for clinical site, for sociodemographic, lifestyle, clinical
and cancer-related factors associated with the Late Occurrence Depression class versus the Resilient
Depression class at baseline. Values >1 indicate higher likelihood of Late Occurrence; values <1 in-
dicate higher likelihood of Resilient class.



Delayed Occurence of Depression vs Resilience

Scales at Baseline

Variable Adjusted OR (95% Cl) p
HADS Depression — 0.88 (0.16 to 4.68) 0.879
HADS Anxiety S 1.27 (0.53 to 3.04) 0.594
HADS Total T T 1.26 (0.33 t0 4.76) 0.734
LOT-R Optimism — . : 0.34 (0.18 to 0.65) 0.001
SOC Comprehensibility . 094(085t0103) 0184
SOC Manageability = 0.86 (0.78 to 0.94) 0.002
SOC Meaningfulness O - ! 0.85 (0.77 to 0.95) 0.003
FCRI-SF Fear of Cancer Recurrence I 168 (0.87t0324)  0.119
PACT Forward Focus T ' 0.68 (0.44 to 1.07) 0.096
PACT Trauma Focus o 0.80 (0.50 to 1.26) 0.332
PACT Total Coping (] 0.83 (0.65 to 1.07) 0.151
PACT Polarity e 1.48 (0.66 to 3.35) 0.344
PACT Flexibility Ly ' 0.83 (0.66 to 1.05) 0.114
CERQ Self-blame VT 1.35(0.83 t0 2.17) 0.223
CERQ Other-blame | 1.18 (0.61 to 2.28) 0.625
CERQ Rumination T 116 (0.75t01.78)  0.512
CERQ Catastrophizing Y ek 1.41 (0.85 to 2.32) 0.178
CERQ Putting into Perspective e i 081(0540122) 0316
CERQ Positive Refocusing e I 0.64(042100.98)  0.041
CERQ Positive Reappraisal T : 0.72 (0.50 to 1.05) 0.089
CERQ Acceptance PSE 0.78 (0.53 to 1.16) 0.228
CERQ Planning i EER 0.78 (0.53 to 1.16) 0.222
CERQ Negative Overall S 178 (0.80t03.96)  0.159
CERQ Positive Overall Bl 0.56 (0.32 to 0.98) 0.043
MAAS Mindfulness T - 0.83 (0.47 to 1.45) 0.506
CD-RISC Resilience —— 0.36 (0.16 to 0.80) 0.012
CBI-B Coping with Cancer T ' 0.70 (0.46 to 1.08) 0.105
NCCN Distress Thermometer I ™ I 1.11 (0.94 to 1.32) 0.218
General Self-Efficacy (1 item) =7 0.80 (0.57 to 1.12) 0.192
Perceived Social Support (1 item) Y . : 0.83 (0.67 to 1.04) 0.112
PANAS Positive Affect === 050(025t01.01) 0052
PANAS Negative Affect VT 1.51 (0.82t0 2.77) 0.181
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Variable Adjusted OR (95% CI) p
QLQ-C30 Global Health Status / QoL = 0.97 (0.95 to 0.99) 0.005
QLQ-C30 Physical Functioning = 0.96 (0.93 to 0.99) 0.004
QLQ-C30 Role Functioning i 0.97 (0.95 to 0.99) <.001
QLQ-C30 Emotional Functioning == 0.98 (0.96 to 1.00) 0.034
QLQ-C30 Cognitive Functioning —=—F 0.98 (0.95to 1.01) 0.127
QLQ-C30 Social Functioning = 0.98 (0.96 to 1.00) 0.053
QLQ-C30 Fatigue == 1.03 (1.01 to 1.05) 0.011
QLQ-C30 Nausea and Vomiting T 1.03 (0.99 to 1.07) 0.110
QLQ-C30 Pain 1.05 (1.03 to 1.07) <.0001
QLQ-C30 Dyspnea T 1.02 (0.99 to 1.05) 0.142
QLQ-C30 Insomnia = 1.02 (1.00 to 1.03) 0.043
QLQ-C30 Appetite Loss = 1.03 (1.01 to 1.05) 0.010
QLQ-C30 Constipation S 1.00 (0.99 to 1.02) 0.804
QLQ-C30 Diarrhea 1.04 (1.02t0 1.07) <.001
QLQ-C30 Financial Impact Tl 1.03 (1.01 to 1.04) <.001
QLQ-BR23 Body Image G 1.00 (0.97 to 1.03) 0918
QLQ-BR23 Systemic Therapy Side Effects [ 1.03 (0.99 to 1.07) 0.132
QLQ-BR23 Breast Symptoms — 1.00 (0.97 to 1.02) 0.744
QLQ-BR23 Arm Symptoms 1.04 (1.02 to 1.06) 0.001
QLQ-BR23 Future Perspective = i 0.99 (0.97 to 1.00) 0.160
QLQ-BR23 Sexual Functioning o 0.99 (0.97 to 1.01) 0.330
QLQ-BR23 Sexual Enjoyment - 0.99 (0.98 to 1.01) 0.401
QLQ-BR23 Upset by Hair Loss — 1.02 (1.00 to 1.04) 0.094

Resilience more likely Delayed occurence depression class more likely

Figure S14. Odds ratios (95% CI), adjusted for clinical site, for psychological scales associated with
the Late Occurrence Depression class versus the Resilient Depression class at baseline. Values >1

indicate higher likelihood of Late Occurrence; values <1 indicate higher likelihood of Resilient class.



Delayed Occurence of Depression vs Resilience

Scales at Month 3

Variable Adjusted OR (95% CI) p
HADS Depression : T 9.50(3.11t029.01) <0001
HADS Anxiety ' =y 5.40(1.81t016.05)  0.003
HADS Total | T " 17.51(4.481t06849) <0001
PTGI Relating to Others i o 1.11(0.80 to 1.53) 0.535
PTGI New Possibilities O 1.08 (0.79 to 1.48) 0.620
PTGI Personal Strength T 1.01(0.73to0 1.39) 0.956
PTGI Spiritual Change I 1.04 (0.78 to 1.39) 0.789
PTGI Appreciation of Life bR 1.29 (0.91t0 1.84) 0.153
PTGI Total Score = 1.17 (0.78 to 1.75) 0.457
mini-MAC Helplessness / Hopelessness H 1 - 2.49 (0.97 t0 6.38) 0.058
mini-MAC Anxious Preoccupation 1 i ' 2.00(0.82t0 4.91) 0.129
mini-MAC Fighting Spirit S el 1.69 (0.67 to 4.27) 0.262
mini-MAC Cognitive Avoidance a - - 1.40 (0.74 to 2.65) 0.305
mini-MAC Fatalism i Ry 1.38 (0.56 to 3.40) 0.479
FARE C ication and Coh ! : 0.75 (0.53 to 1.06) 0.107
FARE Family Coping s IR 0.73(0.50t0 1.05)  0.090
NCCN Distress Thermometer . = 1.15(0.96 to 1.38) 0.137
MOS Adherence to Medical Advice (item 5) ¢ TR 1.02 (0.61 to 1.69) 0.947
General Self-Efficacy (1 item) 1 mE 0.87 (0.66 to 1.15) 0.332
Perceived Social Support (1 item) Vo ) 1.01(0.77 to 1.31) 0.969
Coping: Tried to Relax (e o 1.01(0.74 to 1.38) 0.956
Coping: Distracted Yourself i el 1.40 (0.94 to 2.07) 0.094
Coping: Prayed / Went to Church (s 1.07 (0.80 to 1.43) 0.645
Coping: Exercised I 1.07 (0.79 to 1.47) 0.651
Coping: Looked at Positive Sides ks 1.16 (0.74 to 1.83) 0.520
Coping: Burst into Tears . . : 1.57 (1.01to 2.43) 0.044
Coping: Talked to Someone Important S el 1.28 (0.85 to 1.93) 0.231
Coping: Asked Someone Important for Help : ™ 1.27 (0.92to 1.75) 0.151
Coping: Saw it as a Challenge T 1.31(0.90 to 1.91) 0.161
Coping: Talked to Physician ‘ =0 1.69(1.17t0 2.42) 0.005
B-IPQ Personal Control (item 3) ] 1.03(0.88t0 1.22) 0.695
B-IPQ Treatment Control (item 4) ™ ' 0.82 (0.64 to 1.06) 0.133
PANAS Positive Affect —— : 0.34 (0.17 to 0.70) 0.004
PANAS Negative Affect TR 2.13(0.96 to 4.73) 0.062
mMOS-SS Instrumental Support sy i 0.69 (0.46 to 1.04) 0.074
mMOS-SS Emotional Support : - 0.56 (0.33to 0.94) 0.028
mMOS-SS Total Social Support = ' 0.56 (0.33t0 0.94) 0.028
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Variable Adjusted OR (95% CI) p
QLQ-C30 Global Health Status / QoL e 0.97 (0.95 to 1.00) 0.020
QLQ-C30 Physical Functioning - 0.97 (0.95 to 1.00) 0.030
QLQ-C30 Role Functioning i 0.98 (0.96 to 0.99) 0.007
QLQ-C30 Emotional Functioning e 0.96 (0.94 to 0.99) 0.004
QLQ-C30 Cognitive Functioning . 0.98 (0.96 to 1.00) 0.016
QLQ-C30 Social Functioning ] 0.98 (0.97 to 1.00) 0.085
QLQ-C30 Fatigue ™ 1.01(1.00 to 1.03) 0.082
QLQ-C30 Nausea and Vomiting - 1.03 (1.01 to 1.05) 0.014
QLQ-C30 Pain e 1.02 (1.01 to 1.04) 0.009
QLQ-C30 Dyspnea ™ 1.02 (0.99 to 1.04) 0.153
QLQ-C30 Insomnia ™ 1.01(1.00 to 1.03) 0.106
QLQ-C30 Appetite Loss = 1.02 (1.00 to 1.03) 0.045
QLQ-C30 Constipation ‘1" 1.00 (0.99 to 1.02) 0.598
QLQ-C30 Diarrhea — 1.03 (1.01 to 1.05) 0.004
QLQ-C30 Financial Impact = 1.02 (1.00 to 1.03) 0.022
QLQ-BR23 Body Image Kl 0.98 (0.96 to 1.00) 0.020
QLQ-BR23 Systemic Therapy Side Effects 5 1.03 (1.01 to 1.05) 0.012
QLQ-BR23 Breast Symptoms ™ 1.02 (0.99 to 1.04) 0.123
QLQ-BR23 Arm Symptoms s 1.03 (1.00 to 1.05) 0.034
QLQ-BR23 Future Perspective . 0.98 (0.96 to 1.00) 0.047
QLQ-BR23 Sexual Functioning = 0.97 (0.94 to 0.99) 0.009
QLQ-BR23 Sexual Enjoyment = 0.98 (0.97 to 1.00) 0.030
QLQ-BR23 Upset by Hair Loss - 1.01(0.99 to 1.02) 0.226
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Figure S15. Odds ratios (95% CI), adjusted for clinical site, for psychological scales associated with
the Late Occurrence Depression class versus the Resilient Depression class at month 3. Values >1

indicate higher likelihood of Late Occurrence; values <1 indicate higher likelihood of Resilient class.



Recovery vs Stable Moderate/High Depression
Sociodemographics, Lifestyle, Clinical

Variable Adjusted OR (95% CI) p
Age (per one year) ! 1 ! 0.96 (0.92 to 1.00) 0.053
Italy (ref.Portugal) : : 0.32(0.11 to 0.81) 0.032
Finland (ref Portugal) A mEEE 1.88 (0.79 to 4.47) 0.150
Israel (ref. Portugal) N 1.22 (0.49 to 3.05) 0.861
University (ref. No) LT T 1.72 (0.83 to 3.52) 0.141
Married/Common in Law (ref. Single/Engaged) ' * E 0.82 (0.30 to 2.22) 0.605
Divorced/Widowed (ref. Single/Engaged) T ' 0.84 (0.24 to 2.06) 0.784
Unemployed/Housewife (ref. Fullpart- time/Self-employed) v — ! 0.80 (0.20 to 1.78) 0.357
Retired (ref. Full'part- time/Self-employed) = [ ' 0.33 (0.10 to 1.07) 0.064
Income Middle (ref. Low) = | . ! 1.22 (0.48 t0 3.10) 0.681
Income High (ref. Low) —9— 3.02(1.00t09.11) 0.050
Exercise level: Low/moderate (ref No) a1 0.88 (0.32 to 1.87) 0.753
Exercise level: Heavy (ref. No) SIEhEE 0.86 (0.30 to 2.49) 0.778
Diet: Mediterranean/Vegetarian type (ref. No) ¢ ST 1.48 (0.67 to 3.16) 0.337
Diet: Special (ref. No) - ! ! 0.23 (0.07 to 0.83) 0.025
BMI (per one unit) L I 001 (084 t00.89) 0022
Alcohol Consumption in Moderation (ref. No) L AT 1.84 (0.75 to 4.51) 0.179

] ]

Alcohol Consumption Heavy (ref. No) 1.17 (0.26 to 5.40) 0.836
0.75 (0.26 to 2.19) 0.602
0.75 (0.21 to 2.64) 0.648
0.32 (0.11 to 0.97) 0.043
0.40 (0.13 to 1.19) 0.008
0.56 (0.30 to 1.04) 0.066

027 (0.10 t0 0.75)  0.012

Never smoker (ref. Current smoker)

ma—
_:_..
Former smoker (ref. Current smoker) _;_.'
Negative Life Events: One (ref. No) —"——
—
e

—

Negative Life Events: Two or more (ref. No)
Chronic diseases (ref. No)
Metabolic diseases (ref. No)

Radiotherapy (ref. No) 124 (054 t0 2.85)  0.814
0.38 (0.15 to 0.98) 0.045
0.88 (0.37 to 2.11) 0773
0.99 (0.41 to 2.38) 0.988

2.18 (0.94 to 5.08) 0.089

Mental illness (ref. No) T T 1.14 (0.42 to 3.13) 0.702
Postmenopausal (ref. Pre/Peri-menopausal) y == | 0.03 (047 to 1.82)  0.825
Hormone replacement therapy (ref. No) T 1.37 (0.56 to 3.38) 0488
Family history of beast cancer (ref. No) — 001 (04210 1.95)  0.805
Cancer stage Il (ref. 1) - 1.44 (0.70 to 2.96) 0.320
Cancer stage Il (ref. 1) i 143 (046 to 4.42) 0538
Cancer grade Il (ref. ) — 085 (0.35 10 2.58)  0.821
Cancer grade IlI (ref. 1) . . 1.61 (0.58 to 4.51) 0.2381
Lobular (ref. Ductal) e 0.91 (0.33 to 2.52) 0.854
Other histological type (ref. Ductal) — T 0.44 (0.06 to 3.13) 0411
Estrogen receptor (ref. Negative) RN 1.18 (0.44 to 3.17) 0.740
Progesterone receptor (ref. Negative) ﬁ:"—_ : 0.54 (0.24 to 1.21) 0.132
HER2 (ref. Negative) ; e 2.50 (1.09 to 5.70) 0.030
Ki 87 (ref. <20%) ¢ T 1.88 (0.90 to 3.92) 0.001
Luminal A-fike (ref. No) — ; 043 (0.12t0 0.05)  0.038
Luminal B-like (HER2 negative) (ref No) VT 1.10 (0.53 to 2.28) 0.803
Luminal B-fike (HER2 positive) (ref. No) ; —— 377 (14010 0.54)  0.005
Her2-positive (non luminal) (ref. No) — T 0.73 (0.18 to 2.97) 0.854
Triple-negative (ref. No) — Y 0.88 (022 t0 3.54) 0855
Mastectomy (ref. Lumpactomy) e et 126 (050 to 2.65)  0.548
peion| !

Endocrine only (ref. Chemo only +/-Anti-HER2) .|
Chemo+Endocrine+/-Anti-HER2 (ref. Chemo only +/-Anti-HER2) ; -
—

Neoadjuvant Chemotherapy (ref. No) i
Anti-HER2 therapy (ref. No)

{
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Figure S16. Odds ratios (95% CI), adjusted for clinical site, for sociodemographic, lifestyle, clinical
and cancer-related factors associated with the Recovering Depression class versus the Stable Mod-
erate/High Depression class at baseline. Values >1 indicate higher likelihood of Recovery; values <1
indicate higher likelihood of Stable Moderate/High Depression.



Recovery vs Stable Moderate/High Depression

Scales at Baseline

Variable Adjusted OR (95% CI) p
HADS Depression = = 059(025t0138) 0224
HADS Anxiety — 064(034101.19)  0.158
HADS Total o 053(02410122)  0.134
LOT-R Optimism ; —— 244(136104.39)  0.003
SOC Comprehensibility I 1.05 (0.97 to 1.13) 0218
SOC Manageability P 115(106t0125)  0.001
SOC Meaningfulness I 113(1.03t0124) 001
FCRI-SF Fear of Cancer Recurrence A I 0.82 (0.49 to 1.38) 0.449
PACT Forward Focus Lo 111(079t0155) 0549
PACT Trauma Focus S 1.11(0.73 to 1.68) 0.637
PACT Total Coping L g 1.07 (0.86 to 1.34) 0519
PACT Polarity e 124(079t0195) 0355
PACT Flexibility I 1.02 (0.85 t0 1.22) 0.870
CERQ Self-blame L T 079(051t0121) 0274
CERQ Other-blame TR 062(03610105 0077
CERQ Rumination A 112(076t0164) 0564
CERQ Catastrophizing e AR 078(053t01.15)  0.208
CERQ Putting into Perspective e A 1.09 (0.76 to 1.56) 0634
CERQ Positive Refocusing e 110(0.78t0155) 0587
CERQ Positive Reappraisal Pt 1.19 (0.84 to 1.68) 0335
CERQ Acceptance N 1.10 (0.79 to 1.53) 0.575
CERQ Planning P i 1.45 (0.98 to 2.14) 0.063
CERQ Negative Overall e 064(034t0121)  0.165
CERQ Positive Overall DT 142(084t0241)  0.193
MAAS Mindfulness = 187(1.11103.13) 0018
CD-RISC Resilience e 131(07710221) 0314
CBI-B Coping with Cancer el 102(077t0136) 0876
NCCN Distress Thermometer s 2 0.99 (0.84 to 1.16) 0.890
General Self-Efficacy (1 item) sl 1.13(0.92t0 1.38) 0.232
Perceived Social Support (1 item) N 128(099t01.65)  0.062
PANAS Positive Affect b 190(1.13103.19) 0015
PANAS Negative Affect | =R 079(053t0120)  0.269
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Variable

Adjusted OR (95% CI) p

QLQ-C30 Global Health Status / QoL = 0.99 (0.97 to 1.01) 0.268
QLQ-C30 Physical Functioning = 102(1.00t0 1.04)  0.051
QLQ-C30 Role Functioning ien 1.01(0.99 to 1.02) 0.314
QLQ-C30 Emotional Functioning ™ 1.01(0.99 to 1.03) 0.225
QLQ-C30 Cognitive Functioning [ 1.01(1.00 to 1.03) 0.112
QLQ-C30 Social Functioning ™ 1.01(0.99 to 1.02) 0423
QLQ-C30 Fatigue =p 0.99 (0.98 to 1.01) 0.262
QLQ-C30 Nausea and Vomiting — 1.00 (0.97 to 1.03) 0816
QLQ-C30 Pain el 0.98 (0.97 to 1.00) 0.035
QLQ-C30 Dyspnea —sr 0.99 (0.97 to 1.01) 0.437
QLQ-C30 Insomnia il 0.99 (0.98 to 1.00) 0.207
QLQ-C30 Appetite Loss ™ 1.01(1.00 to 1.02) 0.197
QLQ-C30 Constipation B 1.00 (0.98 to 1.01) 0474
QLQ-C30 Diarthea -1 0.99 (0.97 to 1.01) 0.335
QLQ-C30 Financial Impact S| 0.99 (0.98 to 1.00) 0.084
QLQ-BR23 Body Image re— 102(1.00t01.03) 0073
QLQ-BR23 Systemic Therapy Side Effects | 0.98 (0.96 to 1.00) 0.057
QLQ-BR23 Breast Symptoms i 1.00 (0.99 to 1.02) 0.789
QLQ-BR23 Arm Symptoms = 0.99 (0.97 to 1.01) 0.220
QLQ-BR23 Future Perspective -+ 1.00 (0.99 to 1.01) 0.798
QLQ-BR23 Sexual Functioning o 100(099t01.02) 0556
QLQ-BR23 Sexual Enjoyment T 100(0.99t01.01) 0579
QLQ-BR23 Upset by Hair Loss i 1.01 (0.99 to 1.02) 0.237
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Figure 517. Odds ratios (95% CI), adjusted for clinical site, for psychological scales associated with
the Recovering Depression class versus the Stable Moderate/High Depression class at baseline. Val-
ues >1 indicate higher likelihood of Recovery; values <1 indicate higher likelihood of Stable Moder-
ate/High Depression.



Recovery vs Stable Moderate/High Depression

Scales at Month 3

Variable Adjusted OR (95% Cl) p
HADS Depression —— i 0.24 (0.11 to 0.53) <.001
HADS Anxiety —— ! 0.17 (0.07 to 0.40) <.0001
HADS Total —— 0.13 (0.05 to 0.34) <.0001
PTGI Relating to Others e 1.02 (0.80 to 1.30) 0.860
PTGI New Possibilities 1. ' 0.84 (0.64 to 1.09) 0.192
PTGI Personal Strength N 1.13(0.85to 1.49) 0.403
PTGI Spiritual Change a— - 0.70 (0.54 to 0.91) 0.008
PTGI Appreciation of Life K= 0.80 (0.62t0 1.03) 0.087
PTGI Total Score e 0.81(0.59to 1.13) 0.212
mini-MAC Helplessness / Hopelessness — H 0.36 (0.17 t0 0.79) 0.011
mini-MAC Anxious Preoccupation 5' 1 0.47 (0.24 to 0.90) 0.023
mini-MAC Fighting Spirit T 1.83 (0.81t0 4.12) 0.142
mini-MAC Cognitive Avoidance x i : 0.63 (0.36 to 1.09) 0.099
mini-MAC Fatalism e 0.83 (0.42to 1.65) 0.598
FARE Communication and Coh BEEE 1.23(0.89 to 1.70) 0.208
FARE Family Coping I el 1.39(0.99t0196)  0.059
NCCN Distress Thermometer A i 0.86 (0.76 to 0.98) 0.023
MOS Adherence to Medical Advice (item 5) N 1.27 (0.91 to 1.76) 0.153
General Self-Efficacy (1 item) 3 = o 1.25(1.00 to 1.55) 0.050
Perceived Social Support (1 item) H = 2 1.31(1.05to 1.64) 0.015
Coping: Tried to Relax e 1.05(0.82to 1.34) 0.710
Coping: Distracted Yourself 1 T ' 0.81(0.61t0 1.08) 0.158
Coping: Prayed / Went to Church ] -+ : 1.06 (0.83 to 1.36) 0.647
Coping: Exercised T 1.17 (0.91 to 1.50) 0.226
Coping: Looked at Positive Sides Bt 1.17 (0.87 to 1.59) 0.291
Coping: Burst into Tears [l : 0.78 (0.58 to 1.06) 0.107
Coping: Talked to Someone Important ' Bt 1.42(1.03to 1.98) 0.034
Coping: Asked Someone Important for Help ; il 1.21(0.94 to 1.57) 0.144
Coping: Saw it as a Challenge il 124(094t0163)  0.132
Coping: Talked to Physician il 1.12(0.86 to 1.46) 0.388
B-1PQ Personal Control (item 3) ! ™ ! 1.12(0.99to 1.27) 0.083
B-1PQ Treatment Control (item 4) I 1.28 (1.02 to 1.60) 0.033
PANAS Positive Affect ] T 2.19(1.31t0 3.68) 0.003
PANAS Negative Affect = 0.49 (0.29 to 0.82) 0.007
mMOS-SS Instrumental Support i — 1.54 (1.07 to 2.22) 0.019
mMOS-SS Emotional Support - I 2.04 (1.27 to 3.28) 0.003
mMOS-SS Total Social Support i ) 1.90 (1.22 t0 2.97) 0.005
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Variable Adjusted OR (95% CI) p
QLQ-C30 Global Health Status / QoL 1.02 (1.00 to 1.04) 0.066
QLQ-C30 Physical Functioning 1.01(0.99 to 1.03) 0.207
QLQ-C30 Role Functioning 1.00 (0.99 to 1.01) 0.930
QLQ-C30 Emotional Functioning = 1.04 (1.02 to 1.06) <.001
QLQ-C30 Cognitive Functioning s 1.02 (1.01 to 1.04) 0.008
QLQ-C30 Social Functioning 1.00 (0.99 to 1.01) 0.738
QLQ-C30 Fatigue 0.99 (0.97 to 1.00) 0.088
QLQ-C30 Nausea and Vomiting 1.00 (0.99 to 1.02) 0.767
QLQ-C30 Pain 0.98 (0.97 to 1.00) 0.028
QLQ-C30 Dyspnea 1.00 (0.98 to 1.01) 0718
QLQ-C30 Insomnia =il 0.98 (0.97 to 0.99) 0.005
QLQ-C30 Appetite Loss 0.99 (0.98 to 1.00) 0.227
QLQ-C30 Constipation 0.99 (0.97 to 1.00) 0.057
QLQ-C30 Diarrhea 1.00 (0.99 to 1.02) 0.659
QLQ-C30 Financial Impact 1.00 (0.98 to 1.01) 0.485
QLQ-BR23 Body Image 1.00 (0.99 to 1.02) 0.538
QLQ-BR23 Systemic Therapy Side Effects 0.99 (0.97 to 1.01) 0.369
QLQ-BR23 Breast Symptoms 0.98 (0.96 to 1.00) 0.059
QLQ-BR23 Arm Symptoms " 0.97 (0.95 to 0.99) 0.010
QLQ-BR23 Future Perspective 1.01(1.00 to 1.03) 0.031
QLQ-BR23 Sexual Functioning 1.00 (0.98 to 1.02) 0918
QLQ-BR23 Sexual Enjoyment 1.01(0.99 to 1.02) 0.425
QLQ-BR23 Upset by Hair Loss 1.01(1.00 to 1.02) 0.097
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Figure S18. Odds ratios (95% CI), adjusted for clinical site, for psychological scales associated with
the Recovering Depression class versus the Stable Moderate/High Depression class at month 3. Val-
ues >1 indicate higher likelihood of Recovery; values <1 indicate higher likelihood of Stable Moder-
ate/High Depression.



