Table 4. Causal Mediation Analysis Results

Panel A: Binary Cognitive Impairment as Mediator
	Effect
	Estimate
	95% CI Lower
	95% CI Upper
	P-value
	Prop.

	ACME (Indirect)
	7.01
	4.41
	10.48
	<0.001
	18.78%

	ADE (Direct)
	30.31
	20.89
	39.88
	<0.001
	—

	Total Effect
	37.32
	27.92
	47.64
	<0.001
	100%




Panel B: Domain-Specific Mediation (Continuous Scores)
	Cognitive Domain
	ACME
	95% CI
	95% CI
	P-value
	Prop.

	Processing Speed (DSST)
	-0.0166
	-0.0215
	-0.0118
	<0.001
	25.74%

	Global Cognition (Z-score)
	-0.0114
	-0.0159
	-0.0073
	<0.001
	17.43%

	Executive Function (AFT)
	-0.0038
	-0.0079
	-0.0001
	0.036
	5.84%

	Episodic Memory (CERAD)
	-0.0003
	-0.0045
	0.0031
	0.844
	0.46%




Panel C: Continuous Cognitive Z-Score (Robustness Check)
	Effect
	Estimate
	95% CI Lower
	95% CI Upper
	P-value
	Prop.

	ACME (Indirect)
	46.33
	31.55
	63.10
	<0.001
	21.25%

	ADE (Direct)
	171.73
	138.64
	209.12
	<0.001
	—

	Total Effect
	218.06
	179.70
	262.34
	<0.001
	100%



Abbreviations: ACME = average causal mediation effect; ADE = average direct effect; CI = confidence interval. Counterfactual framework with 1,000 bootstrap resamples. E-value for total effect = 3.42.
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