Supplementary Material 2
Multiple Imputation

We used a complete case analysis for our primary findings and used an imputed
sample (n=3572) to determine missing socioeconomic status data at 24 years. We
used multiple imputation by chained equations (MICE) to replace missing
socioeconomic status data. We assumed missingness was dependent on observed
data from previous time points and missing at random. We imputed 100 data sets. To
predict missing data, we used all variables selected for the analysis models and
several auxiliary socio-demographic and mental health variables predictive of
incomplete variables and/or missingness such as parity and mum’s use of cannabis,
alcohol and cigarettes. Monte Carlo errors were less than 10% of the standard error
and the t values were less than 0.1. We were able to impute up to a sample of 3572
participants for whom there were complete measures of internalising outcomes at 24
years.

Analyses were then run across imputed datasets using the ‘mi estimate’ command
which fits a model to each of the imputed data set and pools individual results using
Rubin’s combination rules (Sterne et al., 2009; White et al., 2011).
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