Supplementary Material
Table S1 List of participating hospitals in this study

Names
Cancer Center of the First Hospital of Jilin University 

Daping Hospital, Third Military Medical University 

First Affiliated Hospital of Sun yat-sen University 

Fujian Cancer Hospital 

Beijing Shijitan Hospital

Affiliated Provincial Hospital of Anhui Medical University

Peking University Cancer Hospital and Institute

The First People's Hospital of Foshan

Xingtai People’s Hospital, Hebei Medical University

National Cancer Center/Cancer Hospital, Chinese Academy of Medical Sciences

Tumor Hospital of Yunnan Province

Xijing Hospital, Fourth Military Medical University

Ruijin Hospital, Shanghai Jiao Tong University School of Medicine

The First Affiliated Hospital of Kunming Medical University

Harbin Medical University Cancer Hospital

The Fourth Affiliated Hospital, Harbin Medical University

Affiliated Hospital of Zunyi Medical University

The First Hospital of Hebei Medical University
Table S2 Sensitivity analysis of the OS in EPCC 

	Variables
	OS (model 0) a
	
	OS (model 1) b
	
	OS (model 2)c
	

	
	Crude HR (95%CI)
	Crude P
	
	Adjusted HR (95%CI)
	Adjusted P
	Adjusted HR (95%CI)
	Adjusted P

	ALI
	
	
	
	
	
	
	
	
	

	As continuous (per SD)
	0.708 (0.588-0.853)
	<0.001
	
	0.734 (0.607-0.887)
	0.001
	
	0.822 (0. 667-1.013)
	0.066
	

	By cut-off
	
	
	
	
	
	
	
	
	

	ALI ≥25.03
	1
	
	
	1
	
	
	1
	
	

	ALI <25.03
	1.920 (1.476-2.498)
	<0.001
	
	2.070 (1.586-2.703)
	<0.001
	
	2.156 (1.513-3.073)
	<0.001
	

	By Interquartile
	
	
	
	
	
	
	
	
	

	Q1 (38.04~)
	1
	
	
	1
	
	
	1
	
	

	Q2 (22.28~38.04)
	1.740 (1.173-2.583)
	0.006
	
	1.501 (1.010-2.231)
	0.044
	
	1.443 (0.95-2.193)
	0.086
	

	Q3 (11.90~22.28)
	2.554 (1.745-3.740)
	<0.001
	
	2.429 (1.655-3.566)
	<0.001
	
	2.404 (1.522-3.797)
	<0.001
	

	Q4 (~11.90)
	2.206 (1.479-3.291)
	<0.001
	
	2.253 (1.505-3.373)
	<0.001
	
	2.435 (1.344-4.411)
	0.003
	

	P for trend
	
	<0.001
	
	
	<0.001
	
	
	<0.001
	

	NLR
	
	
	
	
	
	
	
	
	

	As continuous (per SD)
	1.118(0.970-1.290)
	 0.125
	
	1.116 (0.973-1.280)
	0.117
	
	0.975 (0.790-1.204)
	0.815
	

	By cut-off
	
	
	
	
	
	
	
	
	

	NLR <3.47
	1
	
	
	1
	
	
	1
	
	

	NLR ≥3.47
	1.876 (1.452-2.423)
	<0.001
	
	1.949 (1.505-2.525)
	<0.001
	
	1.959 (1.401-2.738)
	<0.001
	

	By Interquartile
	
	
	
	
	
	
	
	
	

	Q1 (~1.95)
	1
	
	
	1
	
	
	1
	
	

	Q2 (1.95~3.33)
	1.546 (1.043-2.291)
	0.030
	
	1.308 (0.881-1.942)
	0.183
	
	1.159 (0.765-1.758)
	0. 486
	

	Q3 (3.33~5.60)
	2.316 (1.589-3.377)
	<0.001
	
	2.165 (1.479-3.170)
	<0.001
	
	1.910 (1.233-2.960)
	 0.004
	

	Q4 (5.60~)
	2.130 (1.441-3.148)
	<0.001
	
	2.115 (1.427-3.133)
	<0.001
	
	1.913 (1.111-3.296)
	0.019
	

	P for trend
	
	<0.001
	
	
	<0.001
	
	
	0.003
	

	PNI
	
	
	
	
	
	
	
	
	

	As continuous (per SD)
	0.841 (0.746-0.948)
	 0.005
	
	0.831 (0.735-0.939)
	0.003
	
	0.780 (0.615-0.988)
	0.040
	

	By cut-off
	
	
	
	
	
	
	
	
	

	PNI ≥42.4
	1
	
	
	1
	
	
	1
	
	

	PNI <42.4
	1.514 (1.172-1.955)
	 0.001
	
	1.593 (1.229-2.066)
	<0.001
	
	2.106 (1.342-3.303)
	0.001
	

	By Interquartile
	
	
	
	
	
	
	
	
	

	Q1 (47.10~)
	1
	
	
	1
	
	
	1
	
	

	Q2 (43.13~47.10)
	1.704 (1.167-2.488)
	0.006
	
	1.751 (1.199-2.558)
	0.004
	
	1.537 (1.020-2.316)
	0.040
	

	Q3 (38.31~43.13)
	1.907 (1.302-2.791)
	 0.001
	
	2.164 (1.475-3.174)
	<0.001
	
	2.219 (1.329-3.706)
	0.002
	

	Q4 (~38.31)
	1.783 (1.202-2.644)
	 0.004
	
	1.862 (1.248-2.778)
	0.002
	
	1.796 (0.891-3.620)
	0.102
	

	P for trend
	
	0.003
	
	
	0.001
	
	
	0.027
	

	SII
	
	
	
	
	
	
	
	
	

	As continuous (per SD)
	1.153 (1.023-1.299)
	0.019
	
	1.107 (0.985-1.246)
	0.089
	
	0.980 (0.816-1.176)
	0.826
	

	By cut-off
	
	
	
	
	
	
	
	
	

	SII <819.71
	1
	
	
	1
	
	
	1
	
	

	SII ≥819.71
	1.641 (1.272-2.118)
	<0.001
	
	1.568 (1.212-2.030)
	0.001
	
	1.428 (1.032-1.976)
	 0.031
	

	By Interquartile
	
	
	
	
	
	
	
	
	

	Q1 (~373.04)
	1
	
	
	1
	
	
	1
	
	

	Q2 (373.04~712.92)
	1.666 (1.121-2.476)
	0.011
	
	1.612 (1.085-2.396)
	0.018
	
	1.416 (0.910-2.203)
	0.123
	

	Q3 (712.92~1244.75)
	1.926 (1.303-2.848)
	0.001
	
	1.778 (1.200-2.635)
	0.004
	
	1.619 (1.029-2.545)
	0.037
	

	Q4 (1244.75~)
	2.201 (1.495-3.241)
	<0.001
	
	2.125 (1.441-3.134)
	<0.001
	
	1.769 (1.025-3.053)
	0.040
	

	P for trend
	
	<0.001
	
	
	<0.001
	
	
	0.033
	

	PLR
	
	
	
	
	
	
	
	
	

	As continuous (per SD)
	0.793 (0.465-1.352)
	0.394
	
	0.837 (0.477-1.470)
	0.536
	
	0.771 (0.398-1.495)
	0.441
	

	By cut-off
	
	
	
	
	
	
	
	
	

	PLR <129.80
	1
	
	
	1
	
	
	1
	
	

	PLR ≥129.80
	1.648 (1.233-2.203)
	0.001
	
	1.561 (1.164-2.093)
	0.003
	
	1.326 (0.903-1.947)
	0.149
	

	By Interquartile
	
	
	
	
	
	
	
	
	

	Q1 (~113.52)
	1
	
	
	1
	
	
	1
	
	

	Q2 (113.52~165.23)
	1.665 (1.133-2.448)
	0.010
	
	1.583 (1.075-2.331)
	0.020
	
	1.384 (0.900-2.127)
	0.139
	

	Q3 (165.23~241.63)
	1.601 (1.087-2.357)
	0.017
	
	1.488 (1.006-2.201)
	0.047
	
	1.110 (0.680-1.814)
	0.676
	

	Q4 (241.63~)
	1.692 (1.150-2.491)
	0.008
	
	1.657 (1.122-2.446)
	0.011
	
	1.229 (0.727-2.078)
	0.441
	

	P for trend
	
	0.016
	
	
	0.024
	
	
	0.767
	


Notes: The sensitivity analysis was to exclude patients who died within 6 months. SD, standard deviation; OS, Overall Survival; HR, Hazards Ratio; CI, Confidence Interval; BMI: Body Mass Index; ECOG PS: Eastern Cooperative Oncology Group Performance Status; KPS, Karnofsky Performance Status; AST: Aspertate Aminotransferase; ALT: Alanine Transaminase; WBC: White Blood Cells; ALI: Advanced Lung Cancer Inflammation Index; NLR: Neutrophil-Lymphocyte Ratio; PNI: Prognostic Nutritional Index; SII: Systemic Immune-Inflammation Index; PLR: Platelet-Lymphocyte Ratio ; PGSGA: Patient-Generated Subjective Global Assessment. 
a Model 0: Unadjusted; 
b Model 1: Adjusted for Age, Sex and TNM stage; 
c Model 2: Adjusted for Age, Sex, ECOG, Radical resection, TNM stage, KPS, Postoperative chemoradiotherapy, Lymphocytes, Neutrophils, WBC, AST, ALT, Serum albumin, Family history of cancer, Tea consumption, Alcohol consumption, Smoking, Diabetes, Hypertension, Coronary heart disease, Platelet, Hemoglobin, Serum total protein, PGSGA, Nutritional intervention.

Table S3 Demographic and clinical characteristics stratified by ALI

	
	Stratified by ALI
	

	Characteristics
	High ALI (≥25.03)
	Low ALI (<25.03)
	P value

	
	(n=339)
	(n=407)
	

	Age, years, (mean (SD))
	71.40 (4.86)
	72.49 (5.49)
	0.004

	Sex, n (%)
	
	
	0.178

	Male
	213 (62.80)
	276 (67.80)
	

	Female
	126 (37.20)
	131 (32.20)
	

	Tumor types, n (%)
	
	
	<0.001

	Lung cancer, n (%)
	61 (18.0)
	103 (25.30)
	

	Gastric cancer, n (%)
	87 (25.70)
	83 (20.40)
	

	Colorectal cancer, n (%)
	68 (20.10)
	131 (32.20)
	

	Esophageal cancer, n (%)
	56 (16.50)
	34 (8.40)
	

	Hepatobiliary cancer, n (%)
	19 (5.60)
	13 (3.20)
	

	Pancreatic cancer, n (%)
	5 (1.50)
	14 (3.40)
	

	Breast cancer, n (%)
	4 (1.20)
	18 (4.40)
	

	Utero ovarian cancer, n (%)
	15 (4.40)
	6 (1.50)
	

	Nasopharyngeal cancer, n (%)
	10 (2.90)
	3 (0.70)
	

	Urological cancer, n (%)
	10 (2.90)
	1 (0.20)
	

	Other cancer, n (%)
	4 (1.20)
	1 (0.20)
	

	Diabetes, yes, n (%)
	44 (13.0)
	54 (13.30)
	0.994

	Hypertension, yes, n (%)
	93 (27.40)
	99 (24.30)
	0.377

	Coronary heart disease, yes, n (%)
	28 (8.30)
	42 (10.30)
	0.404

	Family history of cancer, yes, n (%)
	42 (12.40)
	52 (12.80)
	0.962

	Smoking, yes, n (%)
	164 (48.40)
	206 (50.60)
	0.593

	Alcohol consumption, yes, n (%)
	75 (22.10)
	85 (20.90)
	0.748

	Tea consumption, n (%)
	81 (23.90)
	117 (28.70)
	0.158

	BMI, kg/m^2 (mean (SD))
	21.17 (3.20)
	19.78 (3.010)
	<0.001

	TNM stage, n (%)
	
	
	

	Ⅰ
	23 (6.80)
	27 (6.60)
	0.006

	Ⅱ
	82 (24.20)
	77 (18.90)
	

	Ⅲ
	104 (30.70)
	96 (23.60)
	

	Ⅳ
	130 (38.30)
	207 (50.90)
	

	Radical resection, yes, n (%)
	103 (30.40)
	112 (27.50)
	0.436

	Postoperative chemoradiotherapy, yes, n (%)
	155 (45.70)
	170 (41.80)
	0.312

	ECOG PS, n (%)
	
	
	0.623

	≤2
	303 (89.4)
	358 (88.0)
	

	>2
	36 (10.6)
	49 (12.0)
	

	KPS (mean (SD))
	84.10 (13.54)
	75.23 (19.76)
	<0.001

	Serum total protein (g/L) (mean (SD))
	67.87 (7.02)
	62.63 (8.12)
	<0.001

	Serum albumin (g/L) (mean (SD))
	38.55 (4.24)
	33.57 (5.51)
	<0.001

	AST (U/L) (median (IQR))
	21.00 (17.00,27.00)
	22.80 (16.00,32.20)
	<0.001

	ALT (U/L) median (IQR))
	17.00 (12.00-25.00)
	17.30(10.90,30.00)
	<0.001

	Hemoglobin (g/L) (mean (SD))
	121.17 (18.82)
	108.92 (21.52)
	<0.001

	WBC (×10^9/L) (mean (SD))
	5.84 (3.38)
	8.50 (4.01)
	<0.001

	Neutrophils (×10^9/L) (mean (SD))
	3.24 (1.60)
	6.49 (3.54)
	<0.001

	Lymphocytes (×10^9/L) (mean (SD))
	1.81 (1.20)
	1.10 (0.49)
	<0.001

	Platelet (×10^9/L) (mean (SD))
	215.90 (84.71)
	231.81 (102.70)
	0.023

	30-day mortality, yes, n (%)
	3 (0.90)
	21 (5.20)
	0.002

	PGSGA, n (%)
	
	
	<0.001

	Well nourished
	65 (19.20)
	38 (9.30)
	

	Moderately malnourished
	189 (55.80)
	212 (52.10)
	

	Severely malnourished
	85 (25.10)
	157 (38.60)
	

	Nutritional intervention, yes, n (%)
	69 (20.40)
	105 (25.80)
	0.096

	Diagnostic criteria for cancer cachexia
	
	
	

	Weight loss>5%, yes, n (%)
	289 (85.30)
	366 (89.90)
	0.067

	BMI<20kg/m2 and weight loss >2%, yes, n (%)
	172 (50.70)
	199 (48.90)
	0.669

	Sarcopenia and weight loss >2%, yes, n (%)
	143 (42.20)
	176 (43.20)
	0.828


Notes: SD, standard deviation; IQR, interquartile range; BMI: Body Mass Index; ECOG PS: Eastern Cooperative Oncology Group Performance Status; KPS, Karnofsky Performance Status; AST: Aspartate Aminotransferase; ALT: Alanine Transaminase; WBC: White Blood Cells; ALI: Advanced Lung Cancer Inflammation Index; NLR: Neutrophil-Lymphocyte Ratio; PNI: Prognostic Nutritional Index; SII: Systemic Immune-Inflammation Index; PLR: Platelet-Lymphocyte Ratio; PGSGA: Patient-Generated Subjective Global Assessment.

Figure S1 Flowchart of patient selection for this study.
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Figure S2 Optimal cut-off value of inflammation markers according to the results of standardized Log-Rank statistic.
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Figure S3 The survival curve based on diagnostic criterion of Fearon cancer cachexia.
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Figure S4 The Kaplan-Meier survival curves of different inflammatory indicators in EPCC.
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(A) ALI; (B) NLR; (C) PNI; (D) SII; (E) PLR. 
Notes: ALI: Advanced Lung Cancer Inflammation Index; NLR: Neutrophil-Lymphocyte Ratio; PNI: Prognostic Nutritional Index; SII: Systemic Immune-Inflammation Index; PLR: Platelet-Lymphocyte Ratio.
Figure S5 The restricted cubic spline curves of different inflammatory indicators.
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(A)-(C) ALI; (D)-(F) NLR; (G)-(I) PNI; (J)-(L) SII; (M)-(O) PLR. Adjusted for: Model 0: Unadjusted; Model 1: Adjusted for Age, Sex and TNM stage; Model 2: Adjusted for Age, Sex, TNM stage, Radical resection, Postoperative chemoradiotherapy, ECOG PS, KPS, BMI, Family history of cancer, Tea consumption, Alcohol consumption, Smoking, Diabetes, Hypertension, Coronary heart disease, AST, ALT, Hemoglobin, Serum total protein, Serum albumin, WBC, Lymphocytes, Neutrophils, Platelet, 30-day mortality, PGSGA, Nutritional intervention. 
Notes: ALI: Advanced Lung Cancer Inflammation Index; NLR: Neutrophil-Lymphocyte Ratio; PNI: Prognostic Nutritional Index; SII: Systemic Immune-Inflammation Index; PLR: Platelet-Lymphocyte Ratio; TNM stage: tumor-node-metastasis stage; WBC: White Blood Cells; AST: Aspartate Aminotransferase; ALT: Alanine Transaminase; BMI: Body Mass Index; EORTC QLQ-C30, The European Organization for Research and Treatment of Cancer (EORTC), Quality of Life Questionnaire-Core 30 (QLQ-C30); PGSGA: Patient-Generated Subjective Global Assessment; KPS, Karnofsky Performance Status.
Figure S6 The Person analysis of ALI and related-factors.
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(A) Overall patients; (B-D) Based on age subgroup; (E-G) Based on sex subgroup.
Notes: ALI: Advanced Lung Cancer Inflammation Index; WBC: White Blood Cells; AST: Aspartate Aminotransferase; ALT: Alanine Transaminase; BMI: Body Mass Index; PGSGA: Patient-Generated Subjective Global Assessment; KPS, Karnofsky Performance Status.
Figure S7 The calibration curves and ALI risk model curve in EPCC.
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(A-C) The 1-, 3-, and 5-year calibration curve of ALI in EPCC; (D) ALI risk model curve of EPCC.
