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Model
Visual Salient subset.

acc@2 acc@4 macro-F1

VLM-base 0.703 0.645 0.526
LLM-base 0.698 0.627 0.426

Method
Avg. ABX (w/o 0h) ↓
Within-
Speaker

Across-
Speaker

Multi-Task-PT [SSL] 4.33 5.89
+ MAdaPT-Reptile 4.19 5.59
+ MAdaPT-FOBLO 4.01 5.24
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ESU Type GAUC Δ

Target Attention 0.6301 -

SimTier 0.6345 +0.70%
Target Attention + SimTier 0.6361 +0.95%

SA-TA 0.6339 +0.60%
SA-TA + SimTier 0.6377 +1.21%

Houses
Number of Features

2 3 4 5 6

2 100 100 100 97.5 97.5
3 92.5 90.0 90.0 77.5 65.0
4 97.5 80.0 72.5 70.0 0
5 85.0 75 0 0 0
6 80.0 0 0 0 0

Model group Setting Frame Spatial Point

Closed-source
Before 12 28 26
After 12 26 19

Open-source (>7B)
Before 16 18 24
After 15 14 10

Open-source (≤7B)
Before 27 29 16
After 27 24 12

Model Coverage Independence Joint
Real GDP

TVP-VAR-SV 2.92∗ 0.00 2.92
GF-TVP-VAR-SV 2.92∗ 0.99 3.91
CF-TVP-VAR-SV 10.10∗∗∗ 0.20 10.30∗∗∗

Inflation
TVP-VAR-SV 0.16 0.69 0.85
GF-TVP-VAR-SV 0.16 1.81 1.97
CF-TVP-VAR-SV 0.16 0.32 0.49

FFR
TVP-VAR-SV 1.44 1.27 2.70
GF-TVP-VAR-SV 18.88∗∗∗ 7.60∗∗∗ 26.48∗∗∗

CF-TVP-VAR-SV 29.96∗∗∗ 13.33∗∗∗ 43.29∗∗∗

Credit Spread
TVP-VAR-SV 7.28∗∗∗ 0.28 7.56∗∗

GF-TVP-VAR-SV 7.28∗∗∗ 0.45 7.73∗∗

CF-TVP-VAR-SV 15.08∗∗∗ 0.26 15.34∗∗∗
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Bids
Agent 1 0.2 0.8
Agent 2 0.4 0.6
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