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Appendix A: Model Engineering & Validation Layer (V3.0)
MR A ERTESEIE

Institutional Note: All indices are calibrated relative to rolling sector baselines to
preserve comparability across economic regimes.
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1. Variables Definition & Measurement Protocols

TEEXENEMY

All raw parameters undergo Dimensionless Normalization, mapped to a standardized [0,
10] interval to ensure cross-structural comparability of asset equity.
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2. Financial Linkage: \Delta BCI vs. Performance

SR X B : \Delta BClI 5-XRILAYHE X 14i5iEA
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Based on the 2020-2025 sample period and Out-of-Sample Validation, BCI identifies
Leading Correlations rather than linear causality:

BT 2020-2025 HAFERFEASNEIE, BCIIRFIBZ "X M " MIFLMERR :

« Gross Margin (R=0.84): Structural imbalance within the BCI framework precedes
gross margin compression by 3-4 quarters. (BCl 5/ k@45 EFIRESE 3-4 INFE
)

« Pricing Power (R=0.79): Measures the capacity to sustain price realization without
significant loss in volume elasticity. (2 AL HEEFRIENF R FEFNIE TR
70)

« Brand Search Elasticity (R=0.88): MT values correlate strongly with organic, non-
paid search volume and cognitive gravity. (MT E5R4. FEHBEEZRERINEG |58
MXo)

3. Falsifiability & Failure Modes
ALEAE SRR (GAIRIEHERM)

The BCl identification system may decouple from market performance under specific
disruptive modes:

BCHRARSEEU NFERIV FAIBEHIIRR

 Black Swan Disruption (BX#5FHf): Extreme asymmetric external shocks (e.g.,
geopolitical sanctions) may cause temporary decoupling between BCI ratings and
market outcomes. (RIGAVIEXIFRENTR A E (NS BUARSR) FIESH BCI iThS™
7ERINFE AR £, )

o Case Study A (Case of Latency): A brand in 202X maintained artificial ES through
extreme capital subsidies, causing BCI alerts to lag behind actual cash flow
insolvency. (202X F X @I RBE RGN LR ES, T2 BCI MEwET LRI

« Case Study B (Niche Sparsity): For ultra-niche assets, insufficient sample sizes may
cause "Cognitive Island" effects in semantic vectors, leading to inflated MT values.
(FERNRZTZ, HAREFEFTESEEXMEFE AR "M, 58 MT EES.)

4. Non-Actionability & Legal Safe Harbor
FERITIRING BB N E
 Structural Diagnostic Review (SDR): This report constitutes a "Structural Diagnostic

Review" providing a holistic view of brand asset integrity. (&IR& BT "EMEh 1 F 20T
HE", EEREREAFEMNTEENE,)
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« Structural Resilience Rating (SRR): BCI scores are categorized as "Structural
Resilience Ratings" and do not constitute "Credit Ratings" under financial securities
laws. (BCI 53 RZ#IBRR A "SEMFIME TR, MIESRIIEZED ~H"EHER",)

« Non-Actionability (JE¥5 S 14 AER): Data and conclusions are for academic and
industry research only and do not constitute investment, legal, or commercial
advice. BCI Lab accepts no liability for losses arising from the use of this model. (&
BREBIESEREAERSE, THRIRE. ERIEWEN. BCl KRERHIBRERAR
1RBI A= £ R AR, )

« Institutional Proprietary (#1#9%L%): Algorithmic parameters, including the n factor
and ES inverse efficiency, remain the trade secrets of BCI Lab. (B2 aE n BF
5 ES M ERAF, ETF BCl TRE=FEIHME.)

Appendix B: Parametric Governance & Epistemological Integrity
MR B : LIREERN (GCL) 5B EURIENE
1. The Decentralized Expert Panel (ERMLERERS

To ensure the Structural Resilience Rating (SRR) remains immune to individual cognitive
bias or regional fluctuations, BCI Lab maintains a Global Calibration Lattice (GCL). /97
REMFNEITSR (SRR) RN NIANERHXEMERMAFM, BCl LREHFE—ELEK
A8 (GCL),

« Composition & Scale (FIFX5#15): The GCL consists of 12 to 15 anonymous domain
experts globally. (GCL HH 12 E 15 A2 HRELTRAM.)

o Tenure & Exit ({E8353RBH): Experts serve a 24-month staggered term to ensure
continuity while preventing long-term ideological entrenchment. (EREEH 24 4

A, REAITHEEEAH], LUARESIEHD L KEBRRIRASE.)

o Conflict Disclosure (Fl&£/$32#8&): Members must submit a quarterly Affidavit of
Independence. (i RAXNEZERX—MMIIMEESR, FMAKREESZOITIAIE X
%)

2. Parametric Autonomy & Recoding Protocols (B8 ¥ 145 £ 1Y)

To ensure the integrity of the Structural Diagnostic Review (SDR), the power to alter
parameters is governed by strict procedural thresholds. 4 {REEMIIZERTHEZE (SDR) M5
M, BERSHHINNZERNEFHRESR.

« Trigger Mechanism (f&#1#l): A "Structural Recoding" session is convened by the
Chief Auditor only when the Coefficient of Variation (CV) exceeds predefined
institutional bounds. (REH LR RAMBITIZHNAREN, FHERHEITEQE "EK
BRIZ"RIN)
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 Decisional Quorum (;RTEEEAE): New parametric weightings require a
supermaijority (2/3) consensus from the GCL. (8 EINENMHIIEE GCL =H2=
M R4 K HHIA,)

« Accountability & Logging (i25®5 5 1F): BCI Lab maintains internal procedural
controls intended to ensure that significant parameter changes are subject to
documented review and appropriate internal governance oversight.. (BCl SRl FI&H
RNESRIZEHING, UARERSHABEITEHEES SEREE.)

These procedural constraints are designed to minimize discretionary human intervention
while preserving institutional accountability. ZI2FREI SERARE RO A NBBHEE
WRYTFF, RBRIFNIADRYIRI T,

3. Institutional Objectivity & Interest Separation (HlHIZMiE 571255 5)

« Algorithmic Autonomy (B;EBF1): Once parameters are set, the SDR is executed
autonomously by the BCI Sentiment Engine, ensuring the output is a cold,
programmatic reflection of systemic integrity. (B#i&E S, SDR H BCI 1545|Z8F*
W17, WERREHESENER{CRR,)

o Strict Disinvestment Policy (PEE2EEH): No member of the GCL or BCI Lab is
permitted to hold any material interest (direct or derivative) in audited assets within
one full reporting cycle (90 days) surrounding publication. (GCL 3¢ BCI SL38ZE Y 5
FEAHAEN— " TBIRERA (90X) A, FEFEFHITE~NERERERZ,)

4. Epistemological Integrity & Falsifiability (JAiRi€i{E 5 /IEfh14)

« Open to Challenge (##%=8k4%): BCI Lab operates under the principle of Rational
Humility. We acknowledge that our SRR is a model of structural tensions, not
absolute truth. (BCI SRIE = STEIRMERIIEN, FAHIA SRR BEAIKNDAVEERL, MIEE
WNEIHE,)

« Contestability (AIFE$1%): Our methodology is designed to be falsifiable. We
welcome peer criticism and professional challenge; our ratings are intended to be
improved or superseded by models of higher predictive accuracy. (B84 EILI&IT
EALEARN. HMTVODEITHIES Z Bk 5 FINBTR SR E = Ul M AR B s
HER.)
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