

Legend for Figures
Figure 1 Overview of Applying Simple Imputation (A) and Multiple Imputation (B) to simulated datasets
βsp = parameter estimate for square root of coping score (S_Pacis)
βdel = parameter estimate for delayed chemotherapy

Figure 2: Summary of Findings from Simple Imputation
Mean parameter estimate for square root of coping score (S_Pacis) from the time-dependent Cox model analysis and 95% confidence interval based on mean standard error from simple imputation in 150 simulated datasets. The weak and strong relationship between quality of life and disease-free survival is shown in top and lower portion of the figure respectively, with the combination of A) weak relationship between delayed chemotherapy and disease-free survival; (B) strong relationship between delayed chemotherapy and disease-free survival

Figure 3 Probability of Finding Significance of Association Between Delayed Chemotherapy and Disease-Free Survival Following Simple Imputation 
Number of the 150 completed simulated datasets where the 95% confidence interval for the hazard ratio containing 1 following simple imputation, considering the A) weak relationship between delayed in chemotherapy and disease-free survival and B) strong relationship between delayed chemotherapy and disease-free survival 

Figure 4: Summary of Findings from Multiple Imputation
[bookmark: _GoBack]Mean parameter estimate for square root of coping score (S_Pacis) from the time-dependent Cox model analysis and 95% confidence interval based on mean standard error from 10 repetitions of multiple imputation in 50 simulated datasets. The weak and strong relationship between quality of life and disease-free survival is shown in top and lower portion of the figure respectively, with the combination of A) weak relationship between delayed chemotherapy and disease-free survival; (B) strong relationship between delayed chemotherapy and disease-free survival

Figure 5 Probability of Finding Significance of Association Between Delayed Chemotherapy and Disease-Free Survival Following Multiple Imputation 
Number of the 50x95% confidence interval for the hazard ratio containing 1 following multiple imputation, considering the A) weak relationship between delayed in chemotherapy and disease-free survival and B) strong relationship between delayed chemotherapy and disease-free survival
Note: The parameter estimate from each simulated dataset is the mean of the parameter estimate from 10 repetitions of multiple imputation. The variance of the parameter estimate from each simulated dataset is calculated based on the 10 repetitions of multiple imputation. The standard error from each simulated dataset is the square root of the variance of the parameter estimate. These estimates are used to calculate the 95% confidence interval for the parameter estimate from each simulated dataset. The exponential of the lower and upper 95% confidence limits for the parameter estimate gives the lower and upper 95% confidence limits for the hazard ratio from the simulated dataset. It is then determined for how many of the 95% confidence intervals for the hazard ratio from the 50 simulated datasets contains the value 1.
