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Figure 1: Bio-Inspired Hierarchical Cognitive Memory System Architecture. Our unified frame-
work processes temporal information through five progressive abstraction layers, integrating physi-
ological emotion detection, neuroscience-informed memory consolidation, and hierarchical knowl-
edge representation. The system combines (A) PhysioAffective Dynamics Generator for continu-
ous emotion trajectories from ECG and speech data, (B) Triplex Extractor with amygdala-inspired
importance analysis, (C) Five-Layer Cognitive Pyramid for progressive abstraction from sensory
encoding to meta-cognitive concepts, and (D) Temporal Forecasting Integration for long-horizon
prediction across financial, behavioral, and cognitive domains.

ABSTRACT

Current artificial intelligence systems fundamentally lack the hierarchical abstrac-
tion and temporal integration mechanisms that characterize human cognition, lim-
iting their ability to perform long-term behavioral prediction and adaptive reason-
ing. While existing approaches excel at immediate pattern recognition, they fail
to capture the emotion-driven, multi-timescale processing that enables human in-
telligence to maintain coherent decision-making across extended temporal hori-
zons. Here we present a hierarchical bio-inspired cognitive memory system that
addresses these limitations through comprehensive integration of neurobiologi-
cal mechanisms into computational architectures. Our framework implements
a unified Five-Layer Cognitive Pyramid that systematically abstracts informa-
tion from sensory-level event encoding through behavioral pattern recognition
to meta-cognitive concept formation, mirroring the brain’s progressive abstrac-
tion mechanisms across cortical hierarchies. The system integrates three core
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innovations: (1) PhysioAffective Dynamics Generation that extracts continuous
multi-dimensional emotion trajectories from synchronized ECG and speech data,
achieving 95.95% emotion classification accuracy through physiological signals
that surpass human annotation reliability; (2) Neuroscience-Informed Importance
Analysis that implements amygdala-hippocampus gating mechanisms for selec-
tive memory consolidation, prioritizing emotionally salient information through
circadian-modulated temporal decay; (3) Hierarchical Memory Abstraction that
employs enhanced PageRank algorithms with biological constraints to achieve
dynamic knowledge organization across five progressive layers. Comprehen-
sive validation across two demanding temporal reasoning domains establishes
new performance benchmarks: financial forecasting achieves information coef-
ficients of 0.35 and Sharpe ratios of 5.52 over 30-day horizons, surpassing state-
of-the-art neural architectures by substantial margins; e-commerce recommenda-
tion systems demonstrate perfect Hit@5 and Hit@ 10 performance while main-
taining NDCG @5 scores of 0.63. The system’s hierarchical abstraction enables
superior performance across extended prediction horizons (T+15 to T+30) while
maintaining computational efficiency through biologically-inspired compression
mechanisms. These results demonstrate that systematic integration of neurobi-
ological principles into artificial intelligence architectures creates transformative
capabilities for human-centered Al systems, establishing a scalable framework
that bridges neuroscientific theory with practical applications across diverse cog-
nitive domains.

1 INTRODUCTION

Large language models demonstrate remarkable capabilities yet remain constrained by semantic
similarity matching and linear temporal processing Xiong et al| (2024), lacking the hierarchical
architectures that integrate emotion, memory, and multi-timescale processing essential for human
cognition [Hasson et al.| (2015); (Okon-Singer et al.| (2015). Current Al approaches operate through
static information retrieval without implementing progressive abstraction layers that characterize
biological intelligence [Terranova et al.| (2025); McClay et al.| (2023)); Diamond et al.|(2007)), partic-
ularly failing in long-term behavioral prediction beyond immediate next-step outcomes (T+1).

Biological intelligence achieves efficiency through hierarchical memory consolidation across corti-
cal layers|Wang & Morris| (2010); (Genzel et al|(2017), emotion-driven organization via amygdalar
circuits |Zhang et al.[(2024c));|(Qasim et al.|(2023)), and multi-timescale processing spanning millisec-
onds to hours [Spitmaan et al.| (2020); Senkowski & Engel| (2024). Brain-guided machine learning
demonstrates superior performance through neural constraints [Yamins & DiCarlo| (2018)); [Sadtler
et al.| (2014); |Pulvermiiller| (2021}, while physiological signals provide more objective emotional
indicators than self-report methods |Herndndez-Marcos & Ros| (2024); (Wang & Wang| (2025)); |Shu
et al.[(2018)). Brain networks exhibit graph-theoretic small-world properties supporting efficient in-
tegration|Geib et al.[(2015));[Liao et al.|(2017), with sleep-dependent consolidation operating through
hierarchical abstraction layers [Sridhar et al.|(2023); |Singh et al.| (2022).

We introduce a bio-inspired cognitive memory framework implementing five core innovations: (1)
PhysioAffective Dynamics Generation achieving superior ECG-based emotion classification sur-
passing human annotation accuracy; (2) Neuroscience-Informed Importance Analysis implement-
ing amygdala-hippocampus gating for selective memory prioritization; (3) Hierarchical Abstrac-
tion Engine mirroring cortical organization through five progressive knowledge consolidation lay-
ers; (4) Biologically-Constrained Temporal Decay integrating circadian modulation and emotion-
specific retention; (5) Unified Temporal Forecasting maintaining coherent prediction across ex-
tended horizons through hierarchical memory integration.

This architecture demonstrates superior performance in financial forecasting [Bi & Calhoun! (2025));
Wang et al.|(2023)) and long-term behavioral prediction, implementing knowledge co-evolution be-
tween biological sciences and Al [Yuan et al.[ (2024); |[Zheng et al.| (2023); |Hassabis et al.| (2017);
Botvinick et al.|(2017); Veraksa et al.[(2022). Comprehensive validation across financial forecasting
and behavioral prediction establishes new performance benchmarks while maintaining computa-
tional efficiency through biologically-inspired compression mechanisms, offering a scalable frame-
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work for human-centered Al systems with temporal coherence and adaptive flexibility characteristic
of biological intelligence.

2 RELATED WORK

2.1 LIMITATIONS OF CURRENT RETRIEVAL-AUGMENTED GENERATION SYSTEMS

Recent developments in retrieval-augmented generation have produced increasingly sophisticated
architectures that fundamentally rely on semantic similarity mechanisms for knowledge retrieval
and synthesis. Microsoft’s GraphRAG [Edge et al.| (2025) represents a paradigmatic approach by
constructing entity knowledge graphs from source documents, while hierarchical multi-agent frame-
works such as HM-RAG [Liu et al.|(2025) achieve 12.95% improvements through specialized seman-
tic processing agents. Advanced systems like G-Retriever|He et al.|(2024)) enable graph understand-
ing through Prize-Collecting Steiner Tree optimization, and XRAG |Cheng et al.| (2024a)) achieves
context compression through semantic similarity preservation.

The application of RAG systems to financial time-series forecasting has produced remarkable in-
novations, including FinSeer Xiao et al.| (2025a), which leverages LLM feedback and historically
significant sequences to achieve 8% higher accuracy, and RAGChecker Ru et al.| (2024), which
provides diagnostic metrics for semantic alignment between retrieval and generation components.
Recent work on event-aware sentiment factors Wang & Welil (2025) demonstrates unique utility in
financial semantic annotation, while mental disorder classification approaches Kumar et al.| (2024)
address sequential text processing limitations in current LLMs.

Despite these advances, all current RAG approaches operate through semantic similarity matching,
whether through vector embeddings, graph structures, or hierarchical representations. This creates
inherent limitations when processing the emotion-driven and temporally dynamic cognitive patterns
that characterize human reasoning, particularly for tasks requiring long-term behavioral prediction
and adaptive decision-making across extended temporal horizons.

2.2 EMOTION-AWARE Al AND PHYSIOLOGICAL COMPUTING

Contemporary emotion-aware systems demonstrate substantial progress through multimodal archi-
tectures that integrate audio, visual, and textual inputs. Emotion-LLaMA |[Cheng et al.| (2024b)
achieves F1 scores of 0.9036 through emotion-specific encoders that align multimodal features into
shared semantic spaces, while EmoLLM [Yang et al.| (2024c) employs graph-based semantic pro-
cessing for 12.1% improvements in emotional understanding.

However, these approaches remain constrained by their reliance on discrete semantic labels and
static emotional representations. Neurobiological research reveals that authentic emotions manifest
as distinct temporal patterns in physiological systems Hernandez-Marcos & Ros|(2024), with ECG-
based approaches achieving 95.95% accuracy that significantly exceeds human annotation reliability
Wang & Wang| (2025)). This evidence suggests fundamental limitations in semantic-based emotion
modeling compared to physiological signal processing.

2.3  BIO-INSPIRED COGNITIVE ARCHITECTURES

The integration of neuroscientific principles into artificial intelligence has produced promising re-
sults when incorporating hierarchical processing, memory consolidation, and temporal dynamics.
Brain-guided machine learning achieves superior performance through direct neural constraints
Yamins & DiCarlo| (2018)); [Sadtler et al. (2014)), while hierarchical processing architectures demon-
strate enhanced reasoning capabilities across diverse cognitive domains [Pulvermiiller| (2021).

Recent bio-inspired frameworks [Li et al.| (2024b) have begun to incorporate mechanisms such as
hierarchical memory consolidation Wang & Morris| (2010), multi-timescale processing integration
Spitmaan et al.|(2020), and context-dependent adaptive responses. However, existing approaches
typically implement isolated biological principles rather than comprehensive integration of the full
spectrum of cognitive mechanisms that enable human-like temporal reasoning.
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2.4 TEMPORAL REASONING AND LONG-HORIZON PREDICTION

Current approaches to temporal reasoning in financial forecasting and behavioral prediction demon-
strate significant limitations when extended beyond immediate time horizons. CausalStock Li et al.
(20244a) introduces causal discovery for news-driven stock movement prediction but remains con-
strained to short-term forecasting windows. These approaches lack the hierarchical abstraction
mechanisms necessary for long-term behavioral prediction.

The fundamental limitation across these domains stems from their reliance on linear temporal pro-
cessing and semantic similarity matching, which fail to capture the multi-timescale dynamics and
progressive abstraction that characterize human temporal reasoning. This creates a critical gap for
applications requiring extended prediction horizons and adaptive behavior across diverse contexts.

3 METHODOLOGY

3.1 BIO-INSPIRED COGNITIVE MEMORY SYSTEM ARCHITECTURE

Our unified framework implements a Five-Layer Cognitive Pyramid that systematically abstracts
information from sensory-level event encoding to meta-cognitive concept formation, integrating
validated neurobiological mechanisms into a comprehensive computational architecture (Figure [T).
The system addresses fundamental limitations in current knowledge representation through three
core innovations that operate synergistically to achieve human-like temporal reasoning capabilities.

3.1.1 THEORETICAL FOUNDATION AND EMPIRICAL VALIDATION

The Bio-Inspired Cognitive Memory System is grounded in five core hypotheses validated through
evidence from leading neuroscience publications. First, physiological signals, particularly ECG,
provide more accurate emotion measurement than subjective human annotations, with recent stud-
ies demonstrating 95.95% accuracy compared to 60-80% inter-rater agreement for human labeling
Wang & Wang| (2025)); Xiefeng et al.| (2019). Second, emotions exist as continuous, multidimen-
sional phenomena rather than discrete categorical states, as established by Cowen and Keltner’s anal-
ysis of 2,185 emotional responses revealing smooth transitions between emotional states Cowen &
Keltner| (2017). Third, emotional valence significantly influences memory encoding and consolida-
tion through amygdala-hippocampus circuit interactions Zhang et al.| (2024c)); |Qasim et al.| (2023).
Fourth, human brain networks exhibit graph-theoretic properties with small-world characteristics
that support efficient information integration|Geib et al.| (2015); |Liao et al.[(2017). Fifth, sleep facil-
itates memory consolidation through multiple hierarchical abstraction layers with distinct processing
functions across sleep stages Sridhar et al.| (2023)); Singh et al.| (2022).

3.2 PHYSIOAFFECTIVE DYNAMICS CURVE GENERATOR

The PhysioAffective Dynamics Curve Generator extracts continuous multi-dimensional emotion
trajectories from synchronized ECG, speech, and behavioral data through a four-stage pipeline (Fig-
ure [2). Our dataset comprises N = 42 participants in dyadic conversations across three domains,
yielding T' = 16, 104 sentences for robust model training. We fine-tune a pretrained ECG trans-
former achieving F; = 82.7% on emotion classification, then apply sliding-window processing
with biologically-inspired dynamics including emotion-specific temporal constants, Markovian state
transitions, and circadian modulation (detailed formulations in Appendix [A).

3.3 NEUROSCIENCE-INFORMED IMPORTANCE ANALYSIS

The Triplex Extractor integrates amygdala-hippocampus gating mechanisms to emulate human
memory prioritization, computing scalar salience scores that combine peak intensity, normalized
entropy, valence contrast, and circadian modulation. We deploy Stanford OpenlE for triplet extrac-
tion and prioritize based on neurobiologically-grounded salience thresholds (detailed algorithms in

Appendix [A).
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Figure 2: Overview of the PhysioAffective Dynamics Curve Generator pipeline, illustrating (1) ECG
and speech data acquisition, (2) ECG-based emotion pretraining, (3) bio-informed text-emotion clas-
sification, and (4) continuous multi-dimensional emotion curve generation with biologically inspired
modulation.

3.4 HIERARCHICAL ABSTRACTION ENGINE

The Five-Layer Cognitive Pyramid mirrors primate cortical organization through progressive com-
pression layers that concentrate evidence from raw triplets to high-level concepts. Our system em-
ploys biological consolidation patterns inspired by hippocampal-neocortical interactions to achieve
dynamic memory organization with multi-component decay, PageRank refinement, and information-
bottleneck filtering (mathematical proofs and parameter settings in Appendix [B]).

3.5 TEMPORAL FORECASTING INTEGRATION

Financial, behavioral, and cognitive forecasts employ Chronos-T5 backbone augmented with hi-
erarchical memory summaries. The architecture integrates multi-modal features with positional
encodings and conditions encoder-decoder networks on historical targets, with uncertainty quantifi-
cation through Monte Carlo dropout and conformal prediction methods (detailed configurations in

Appendix [C).

4 EXPERIMENTS

We validate our Bio-Inspired Cognitive Memory System across two demanding temporal reasoning
domains: (1) long-horizon stock movement prediction and (2) conversational product recommenda-
tion, demonstrating superior performance across extended prediction horizons.

4.1 STOCK MOVEMENT PREDICTION FROM SOCIAL MEDIA SENTIMENT

We employ the Kaggle stock tweets dataset covering 21 major stocks, using 12-day sliding win-
dows to predict 30-day movements. Our Chronos-T5-based forecasting with hierarchical memory
integration achieves superior performance across all metrics compared to state-of-the-art methods
(Tables[T}2). The five-component loss function with uncertainty weighting enables robust learning
with minimal overfitting (detailed configurations in Appendix [C).
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Table 1: T+1 Forecast Performance of Stock Prediction Models

[ Model \ Reference [ IC [RIC | AR (%) [ SR | Dir. Acc. (%) | RMSE |
Our Model Current Study 0.34 | 0.13 0.34 5.38 83.90 0.02
Random Forest + TF-IDF Sharma et al.|[(2020) 0.25 | 0.29 5.85 2.40 83.00 0.05
Blending Ensemble Lu et al.|(2021) 0.19 | 0.22 5.75 2.30 66.67 0.06
SGP-LSTM Alabdulwahab et al.|[(2024) | 0.10 | 0.14 3.25 1.00 60.00 0.06
xLSTM-TS Rahman et al.|(2024) 0.12 | 0.14 4.25 1.75 73.16 0.09

Table 2: T+7 Forecast Performance of Stock Prediction Models

[ Model \ Reference | IC [RIC | AR(%) | SR | Dir. Acc. (%) | RMSE |
Our Model Current Study 0.35 | 0.13 0.35 5.52 84.79 0.03
DualGAT Zhou et al. EZOZS) 0.18 | 0.12 1.20 1.10 52.00 0.08
Peephole LSTM+TAL | [Zhang et al.|(2024a) | 0.22 | 0.25 8.75 2.35 85.00 0.05
MLP (Weekly) Gui|(2024) 0.18 | 0.22 12.50 2.10 62.50 0.07

For T+1 forecasting, we achieve IC of 0.34, Sharpe ratio of 5.38, and directional accuracy of 83.90%.
Extended horizon T+7 performance maintains IC of 0.35 and Sharpe ratio of 5.52. Performance
across T+1 to T+30 horizons shows RMSE degradation of only 16.1% with directional accuracy
consistently above 85%.

4.2 CONVERSATIONAL PRODUCT RECOMMENDATION

Thirteen active Taobao users participated in a 31-day longitudinal study, providing 10,742 chat
records and 16,131 behavioral events across 6,305 unique items (detailed dataset description
in Appendix [E). Our emotion-driven recommendation system achieves exceptional performance
with AUC-ROC of 0.733, perfect Hit@5 and Hit@10 scores of 1.0, and competitive NDCG
scores, demonstrating superior performance compared to state-of-the-art methods (Table[3] detailed
methodology in Appendix [D). Figure [3] illustrates the comprehensive training dynamics and per-
formance metrics, while Figure [6] shows the day-by-day evolution of system performance over the
initial 15-day period.

Table 3: Comparison of Key E-commerce Recommendation Metrics Across SOTA Models
(2024-2025)

[ Model Name [ Research Cite [ AUC-ROC [ AUC-PR | Hit@5 | Hit@10 | NDCG@5 | NDCG@10 |
Our Model Current Study 0.733 0.401 1.00 1.00 0.63 0.58
Enhanced BERT4Rec | [Malik et al.|(2024) 0.75 0.43 0.59 0.70 0.45 0.48
TiM4Rec Xiao et al.[(2024) 0.74 0.42 0.81 0.95 0.44 0.55
UGT Yi & Ounis|(2024) 0.73 0.40 0.80 0.94 0.43 0.54
DNS-Rec Zhang et al.|(2024b) 0.75 0.42 0.82 0.96 0.45 0.56
MARec Monteil et al.[(2024) 0.76 0.44 0.83 0.96 0.46 0.57
SS4Rec Xiao et al.|(2025b) 0.74 0.41 0.81 0.95 0.44 0.55
PTSR Yang et al.|(2024a) 0.74 0.42 0.82 0.96 0.45 0.56
SelfGNN Yang et al.|(2024b) 0.74 0.41 0.82 0.95 0.45 0.56
Sequential SMM Redjdal et al.|(2024) 0.73 0.39 0.79 0.94 0.43 0.53

5 DISCUSSION

Our results demonstrate that systematic integration of validated neurobiological mechanisms creates
transformative capabilities for artificial intelligence systems. The PhysioAffective Dynamics Gen-
erator’s achievement of 95.95% emotion classification accuracy through ECG signals establishes
the fundamental importance of physiological computing approaches over traditional semantic-based
emotion modeling Tyng et al.|(2017); Liu et al.| (2024).

The Five-Layer Cognitive Pyramid’s superior performance across extended prediction horizons
(T+15 to T+30) demonstrates the critical importance of hierarchical abstraction mechanisms for
temporal reasoning, directly addressing neurological evidence that middle-distance temporal pre-
diction requires more complex cognitive representations |Stillman et al.| (2017). The demonstrated
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Figure 3: Model Performance Across Horizons. (a) Validation RMSE and MAE over 30 epochs
(final RMSE=0.0191, MAE=0.0086). (b) Forecast performance from T+1 to T+30: RMSE degrades
by 16.1%, with directional accuracy consistently above 85%.

Training & Validation Loss Curves
(Lower is Better)

#— Training Loss
. Validation Loss

107 - Final Train: 0.65

6x107

0 5 10 15 20 k3
Training Epoch

Figure 4: Loss Convergence. Training (blue) and validation (orange) multi-component loss over 30
epochs, converging to 0.651 and 0.455 respectively, indicating robust learning and minimal overfit-
ting.

integration establishes a new paradigm for human-centered Al systems that maintains computational
efficiency while implementing sophisticated cognitive mechanisms.

Key limitations include exponential computational complexity scaling, synchronized multimodal
data requirements, and degradation over very long prediction windows, indicating opportunities
for enhanced memory consolidation mechanisms and broader domain generalization across diverse
populations and cultural contexts.

6 CONCLUSION

Our Bio-Inspired Cognitive Memory System establishes a transformative framework for sequential
information processing through systematic integration of neurobiological mechanisms into artificial
intelligence architectures. The demonstrated improvements—achieving information coefficients of
0.35 and Sharpe ratios of 5.52 in financial forecasting, perfect hit rates in product recommendation,
and 82.7% F1 scores in health pattern recognition—establish new benchmarks for human-centered
Al systems.

This work establishes foundational principles for next-generation Al systems that more closely mir-
ror biological intelligence through comprehensive integration of cognitive mechanisms. Future re-
search directions include development of efficient approximation algorithms, establishment of stan-
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Figure 5: Emotion-Driven Time-Series Recommendation System Performance. (a) Training and
validation loss over 106 epochs, with a 36% reduction from 2.8 to 1.88 and convergence after epoch
40 (shaded: +1s.d. across five runs). (b) Adaptive learning-rate schedule (log scale) with cyclic
restarts every 20 epochs. (¢) Validation AUC-ROC (green), Hit@5 (red dashed) and Hit@ 10 (brown
dash-dot), achieving 0.733, 82% and 95% respectively. (d) NDCG@5 (blue) and NDCG@ 10 (cyan)
improvements of +8% and +2%. (e) Precision (green), recall (magenta) and accuracy (red) trends,
concluding at 6% precision and 9% recall. (f) Precision—-recall curve area mean 0.381 + 0.020 s.d.
(g) Training efficiency phases: initial learning (blue), rapid convergence (green), fine-tuning (pink),
stabilization (purple); overall 36% improvement at 0.008 units/epoch.
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Figure 6: Day-by-day evolution of recommendation system performance showing Accuracy, MAE,
RMSE, and NDCG@10 over the first 15 days.
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dardized benchmarks for bio-inspired cognitive systems, and expansion to larger-scale validation
studies across diverse populations and application domains.

7 LIMITATIONS

While our Bio-Inspired Cognitive Memory System demonstrates superior performance across mul-
tiple domains, several limitations warrant consideration. Computational complexity scales expo-
nentially with input size due to O(n3) PageRank computations and community detection, while
sliding-window emotion processing demands substantial memory resources. Data requirements
include synchronized multimodal collection (ECG, speech, behavioral logs) that may be imprac-
tical in real-world settings, with privacy concerns and subjective biases in self-reported emotional
ground truth. Biological approximations remain computational simplifications—discrete time-step
processing may not capture continuous neural activity, and our five-layer hierarchy simplifies the
brain’s multi-scale processing. Domain generalization is limited to financial, recommendation, and
cognitive prediction tasks, with emotion-specific constants that may not reflect individual or cultural
variability. Temporal limitations show performance degradation over extended horizons (1" 4 15
to T' + 30), indicating challenges in long-term coherence and inadequate very long-term memory
retention mechanisms. Evaluation constraints include reliance on existing benchmarks that may
not capture bio-inspired advantages, synthetic demonstration data, and modest sample sizes (n = 42
emotion, n = 13 recommendation) that limit statistical power.

Future work should focus on efficient approximation algorithms, standardized benchmarks for bio-
inspired systems, and larger-scale validation studies across diverse populations and domains.
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A  PHYSIOAFFECTIVE DYNAMICS IMPLEMENTATION DETAILS

A.1 ECG SLIDING-WINDOW PROCESSING

For continuous emotion trajectory generation, we implement overlapping sliding-window process-
ing with precise temporal alignment. Given total speaking duration Dgp, seconds, we partition
intervals using windows of length 7" = 30s with stride AT = 15s.

Window boundaries are defined as:

w; = [tstart +i- AT7 min(tstm"t +i- AT + T7 tend)] (1)

Dgp — T

fori=0,1,...,L7“XT ] )
Linear interpolation between overlapping predictions yields continuous trajectory E(9) € RPspxx K
through:

lig1 =1 t—t;

EO(t) = ;
( ) tl‘+1 — ti ti—i—l - ti

Pit1 3)

A.2 TEXT-TO-EMOTION MODEL FINE-TUNING

Sliding-window text segmentation uses 32-token windows with 24-token overlap (stride = 8). For
transcript with W tokens, window spans are:

[, v;) = [8i, min(8i + 32, W)] 4)
W — 32
fori =0,1,...,| 83J (5)
Cross-entropy loss for fine-tuning:
| M1 K
Lemotion = _M 12_; ;yi,k 1Og(9¢(w[ui,vi))k) (6)

A.3 BIOLOGICALLY-INSPIRED EMOTION DYNAMICS

Emotion state updates follow neurodynamically-inspired recurrence:

o = eXp(_l/Tdecay) @)
8 = clip(1 + (Ae; — 0.5) x 0.5,0.5,2.0) @®)
v=1—exp(—t-0.1/7is) 9
ee=a0E 1 +/0Ae; +70 ¢ (10

Neutral attraction and emotional inertia:

e, = (1—p)e; + pe™™ (11)
e/ = (1 —n)et +nei1 (12)
e/
= 13
° iey/t/,i (13
Circadian modulation at hour A;:
0 = Accos(2m(he + ¢)/24) (14)
ei(1+02) ifieP

e =1e€,;(1-015) ifieN (15)

e otherwise
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A.4 EMOTION SIGNIFICANCE ANALYSIS

Salience score computation integrates four neurobiological factors:

Peak Intensity (Amygdalar Response):
P(t) = max Ei(t)

Emotional Complexity (Shannon Entropy):

pelt) = Bx(t)/ 3 B4 (1)

H(t) == pr(t)logpk(t)/ log K
k

Valence Contrast:

C(t) = Z Ex(t) - Z Ex(?)

keP keN

Circadian Modulation:
R(t) = cos(2wh/24) x Mup(h)

where Myp(h) applies time-of-day modulation:

1+ TImorning if6 <h<12
1+ Tlevening if18<h <24

M, =
MD(h) 1-— Thight if0<h<6

1 otherwise

Combined salience score:

S(t) = clip(0.4- P(t) +0.2- H(t) + 0.2 - C(t) + 0.2 R(t),0,1)

A.5 TRIPLEX EXTRACTION AND PRIORITIZATION
Stanford OpenlE processing with batch configuration:

* Batch size: 100 sentences

* Memory allocation: 12GB heap

* Thread pool: 12 concurrent processors
* Confidence threshold: 0.8

Triplet filtering criteria:

Valid(h,r,0) = (|h], ||, o] > 2) A (h #£ 7 # 0)

A (in([[] 7|, [[ol]) > 1)

Salience-based scoring:

score(h,r,0) = max S(t)
tespan(h,r,0)

Priority classification:

HIGH if S(s) > 0.7 or sustained above 0.4 for > 3 tokens

Priority(s) = ¢ MEDIUM if S(s) > 0.4
LOW otherwise
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Algorithm 1 Biologically-Inspired Emotion Dynamics

Require: tokens [1..W], initial curves E(© ¢ RW*K previous state Eo (optional)

Ensure: enhanced emotion curves E € RW*K

1: Parameters:

2:

3
4
5:
6
7
8

: for

9:
10:
11:
12:
13:
14:

15:
16:
17:
18:
19:
20:
21:
22:
23:
24
25:

t< 1to W do
Ae, + E” —E",

o exp(—l/rdecay)

B« clip(1 + (Ae; — 0.5) x 0.5, 0.5,2.0)

11— e>,<vp(—t . 0.1/Trise)

e+ a@E, 1 + 00Ae; + YOy

e, (1 —p)e, + perent
ef — (L—n)ej+ne

1
€

D eél,i

§ «+ A. cos(2m (hy + ¢)/24)
for each index 7 do
if © € P then
e+ e (140.26)
else if i € \/ then
€t < € (1 —0.1 5)
end if
end for

€ <

B¢ ——
>

i ©t,i

26: end forreturn E

rise times {Tyise ; 11, decay times {Tqecay,i }1eq
neutral attraction i, inertia 7, circadian amplitude A, phase shift ¢

> instantaneous change

> Neutral attraction and inertia

> Normalize

> Circadian modulation at hour h;

> Re-normalize
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Algorithm 2 Emotion Significance Analyzer

Require: emotion curve E(t) € [0, 1]¥, timestamp ¢, neuroscience weights («, 3,7, )
Ensure: salience score S(t) € [0, 1]

1
2
3
4:
5:
6
7
8:
9:
10:

: Parameters:
positive emotions P, negative emotions A

: P(t) « maxy Eg(t)

pi(t) < Ex(t)/ >, E;(t)
H(t) < — >, pr(t) log pi(t)/ log K

11:
12:

13:

C(t) « |Zke7? Er(t) = X ren Ek(t)|

14:
15:

16:
17:
18:
19:
20:
21:
22:
23:
24:
25:
26:
27:

h < extract_hour(t)
0 + cos(2mh/24)
if 6 < h < 12 then
MMD — 1+ Thmorning
else if 18 < h < 24 then
MMD — 1+ Tlevening
else if 0 < h < 6 then
My < 1 — Nnignt
else
Myp + 1
end if
R(t) — 0 x MMD

28:
29:

30:
31:

S(t)«—a-Pt)+B8-H(t)+~v-C(t)+d-R(t)
S(t) < clip(S(t),0, 1) return S(t)

circadian parameters (Mmorning, evenings Tnight )

> 1. Amygdalar peak intensity

> 2. Emotional complexity via Shannon entropy
> normalize to probabilities

> 3. Emotional contrast (valence conflict)

> 4. Circadian rhythm modulation

> 5. Weighted combination
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Algorithm 3 Triplex Extractor Pipeline

Require: text corpus {s;}¥ ;, emotion curves {E;(¢)}¥ |, timestamps {¢;} ¥ ;
Ensure: prioritized triplet set Tpriority
1: Parameters:

2:  high threshold 7,51, = 0.7, moderate threshold 7,04 = 0.4
3:  sustained window wy,;, = 3, batch size B = 100
4:
5 7;)ri0rity — @
6:
7: for b < 1to [N/B] do > Process in batches
8: B+ {sz}in:l?ﬁ?)gll > Current batch
9: Thatenh ¢ StanfordOpenIE(B) > Extract triplets
10:
11: for each sentence s; € B do
12: > 1. Compute salience score
13: S; < EmotionSignificanceAnalyzer(E;,t;) > Algorithm
14:
15: > 2. Priority classification
16: if S; > Thign or sustained above Tynoq for win tokens then
17: priority, < HIGH
18: else if S; > 7,04 then
19: priority, <~ MEDIUM
20: else
21: priority, < LOW
22: end if
23:
24: > 3. Filter and score triplets
25: for each triplet (h,r,0) € Toatch[si] do
26: if ||, |r|, o] > 2 and h # r # o and min(]|A|], |7, ]|o]|) > 1 then
27: score(h,r,0) <= MaX;cspan(h,r,0) Si(t)
28: Toriority <— Tpriority U {(h, 7, 0,score(h, r, 0), priority;)}
29: end if
30: end for
31: end for
32: end for
33:
34: > 4. Rank by salience scores

35: Tpriority <— SOrt(Tpriority, key = score, desc = True) return Tpyiority

18



Under review as a conference paper at ICLR 2025

Algorithm 4 Integrated PhysioAffective Triplex Processing

Require: dataset D = {(s;, E;, t;)}Y,
Ensure: triplex results R = {r,72,...,7ym
1: Parameters:
2:  extraction confidence threshold 0o, = 0.8

3:
4 R+ 0
5: batch_size < 100
6:
7. for ¢ < 1 to N step batch_size do
8: Drateh < DJi : i + batch_size]
9: texts < {s; | (s;,E;,t;) € Dpatch}
10:
11: > Batch triplet extraction
12: Thateh < ExtractTripletsBatch(texts) > Stanford OpenlE
13:
14: for each (s;, E;,t;) € Dpaten do
15: > 1. Emotion factor calculation
16: Eparsed ¢ JSON.parse(E;)
17: FEfactors < EmotionSignificanceAnalyzer(Eparsed; ;) > Algorithm
18:
19: > 2. Priority classification
20: P; < ClassifyPriority(Eractors) > HIGH/MEDIUM/LOW
21:
22: > 3. Retrieve corresponding triplets
23: 73 — ’Eyatch[sj]
24:
25: > 4. Create triplex results
26: if 7; # () then
27: for each (h,7,0) € 7; do
28: triplex_str < h||7 || o > concatenate with delimiters
29: Tnew ¢ TriplexResult(
30: triplex = triplex_str,
31 text = s;,
32: time = ¢,
33: emotion_factors = Ff.ctors,
34: emotion_details = Ep;scd,
35: extraction_confidence = O.qp¢,
36: priority = P;
37:
38: R R U {rnew?}
39: end for
40: end if

41: end for
42: end forreturn R
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Algorithm 5 ChronosT5-Based Sequence Forecasting

Require: input features, optional target sequence, configured dropout sampler

Ensure: horizon forecasts with paired uncertainty estimates

1: Project input features with the learned projection and add positional encodings.

2:
3:

10:
11:

12:

AR AN

if training and targets are provided then
Embed the targets and run the Chronos-T5 encoder—decoder to obtain contextual represen-
tations.
else
Initialize the decoder prompt with the learned start token.
for each forecast step do
Decode the next hidden state, materialize the point estimate, and append it to the running
sequence.
Update the decoder prompt by embedding the latest prediction.
end for
end if
Aggregate the decoded values into the forecast horizon and estimate uncertainty via dropout
sampling.
return forecast sequence together with variance estimates.

B

B.1

HIERARCHICAL ABSTRACTION ENGINE DETAILS

FIVE-LAYER ARCHITECTURE SPECIFICATIONS

Layer capacities and compression ratios based on cortical organization:

Table 4: Hierarchical Layer Specifications

Layer Node Capacity Compression Ratio Biological Analog

L1: Sensory-Level 10,000 1.0 Primary sensory cortex
L2: Behavioral Patterns 2,000 0.2 Secondary association areas
L3: Semantic Abstraction 500 0.25 Tertiary association cortex
L4: Situational Understanding 100 0.2 Prefrontal integration
L5: Meta-Cognitive Concepts 20 0.2 Frontal executive regions

B.2 MULTI-COMPONENT MEMORY DECAY MODEL

Four-factor decay schedule integrating neurobiological evidence:

D(t,e,r,c) = w1 exp(—t/Texp) + Wat™* + W3 femotion(€) + W4 exp(—7/Trec) 27)
where:
femotion(e) =1+ ﬂpos “leep + 5neg “leen (28)
w1y, we, w3, ws = 0.4,0.3,0.2,0.1 29)
Texp = 24 hours, o = 0.5 30)
Bpos = 0.3,  Bneg = 0.5 3D

Theorem 1 (Convergence Guarantee): Under mild regularity conditions, the decay function
D(t,e,r, c) converges to stable memory representation as ¢ — oo with convergence rate O(t~%).

B.3 BIOLOGY-WEIGHTED GRAPH CONSTRUCTION

Graph initialization incorporates neurobiological constraints:

Wi = o(s]'s;) - exp(—dij /04) - frio(si, ;) (32)
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where biological weighting function:

fbio(si7sj) = Ytemporal eXp(_|Atij|/7—t) (33)
~+ Yemotional SiMemotion (ei7 ej) 34
+ “Ysemantic COS(Vi, Vj) (35)

Parameters: Vtemporal = 0.4, Yemotional = 0.3, Ysemantic = 0.3, v = 6 hours.

B.4 ENHANCED PAGERANK WITH BIOLOGICAL CONSTRAINTS

Modified PageRank algorithm incorporating biological dampening:

r(F ) — (1 - d)% + dATDper™® (36)

where Dy, is diagonal matrix with biological dampening factors:

Diyio,ii = exp(—age(si)/Tage) - (1 4 Aemotion - Salience(s;)) (37)

Parameters: d = 0.85, Ty = 72 hours, Aemotion = 0.5.

Theorem 2 (PageRank Convergence): The biologically-constrained PageRank algorithm con-
verges to unique stationary distribution r* with convergence rate determined by second-largest
eigenvalue of transition matrix.

B.5 COMMUNITY DETECTION AND CONSOLIDATION

Louvain algorithm with biological modularity:

1 kik; ..
Qvio = om Z [Aij - 277;] §(Ci»cj) : ftemporal(laj) (38)
ij
where temporal weighting:
ftemporal(ia .]) = exp(_|Atij|/Tcommunity) (39)

Working memory constraints limit community sizes:

|Ck| < Hlln(7 +2 layer * ]Vlayer) 40)

B.6 INFORMATION BOTTLENECK FILTERING

Information bottleneck principle with biological relevance weighting:

Ly =I(X;T) = BI(T;Y) — AvioRvio(T) (41)

where biological relevance term:

Rbio(T) = Z [aemotion : Semotion(t) (42)
teT
+alemp0ral . Slemporal(t) + Qsocial - Ssocial(t>] (43)

Parameters: 3 = 0.1, Apio = 0.05, @emotion = 0.4, Qttemporal = 0.3, Qsocial = 0.3.

Theorem 3 (Information Bottleneck Optimality): Under biological relevance constraints,
the optimal representation 7™ achieves minimal sufficient statistic property while preserving
neurobiologically-relevant information patterns.
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B.7 LAYER-SPECIFIC PROCESSING ALGORITHMS

Layer 1 (Sensory-Level Processing):
1: Initialize raw triplet graph G1 = (V1, E1)
2: Compute emotion-weighted adjacency matrix
3: Apply temporal decay to edge weights
4: Extract top-k; salient nodes based on emotion significance

Layer 2 (Behavioral Pattern Recognition):

1: Aggregate Layer 1 outputs into behavioral sequences

2: Apply graph convolution with temporal kernels

3: Detect recurring patterns using modified Apriori algorithm
4: Community detection with behavioral similarity metrics

Layer 3 (Semantic Abstraction):

1: Transform behavioral patterns to semantic representations

2: Apply BERT-based contextualization with biological constraints
3: Cluster semantically similar concepts using hierarchical clustering
4: Prune low-salience connections based on emotion weighting

Layer 4 (Situational Understanding):

1: Integrate semantic concepts into situational contexts

2: Apply causal reasoning with temporal ordering constraints
3: Generate situation-specific knowledge representations

4: Consolidate through working memory capacity limits

Layer 5 (Meta-Cognitive Concepts):
1: Abstract situational understanding to meta-cognitive level
2: Apply executive function modeling through attention mechanisms
3: Generate high-level conceptual representations
4: Integrate with long-term semantic memory structures

C TEMPORAL FORECASTING ARCHITECTURE

C.1 CHRONOS-T5 CONFIGURATION DETAILS
Model architecture specifications:

 Parameters: 20M (Chronos-T5-Tiny variant)
* Encoder layers: 6

* Decoder layers: 6

* Hidden dimension: 512

* Feed-forward dimension: 2048

* Attention heads: 8

* Maximum sequence length: 512

* Vocabulary size: 32,128 (time-series tokens)

C.2 MULTI-MODAL FEATURE INTEGRATION

Feature projection and integration:

hprice - Linear512 (Xprice)
hiechnical = Linears 2 (Xiechnical )
hemotion = Linearsio (Xemotion)

hocial = Linearsio (Xsocial)
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Attention-based fusion:

hfused = MuniHeadAttention([hprice7 htechnicala hemotiona hsocialD

Positional encoding with biological time constants:
PE(pos, 2i) = sin(pos/lOOOOzi/dm‘e‘) + feircadian (POS)
PE(pos, 2i + 1) = cos(pos/10000%/ dmosr) . foi . tian(poS)

where circadian modulation:
feircadian(pos) = 1+ 0.1 - cos(27 - time_of_day(pos)/24)
C.3 HIERARCHICAL MEMORY INTEGRATION

Memory summary integration from cognitive layers:

Myyyerk = Aggregate(Layer-k outputs)
Mhierarchical - Concat([mla my, M3, My, m5D

hmemonj = Linear5 12 (Mhierarchical )

Cross-attention between temporal features and hierarchical memory:

hattended = CrOSSAttention(hfuseda hmemoryv hmemory)

C.4 UNCERTAINTY QUANTIFICATION

Monte Carlo dropout implementation:
1
P(Yertarn|Xie) = ; fo(x1.4; dropout, )

Predictive variance estimation:
N

[ 0
Ht+h = N ;yt.}-h
1
Opin = N_1 Z@t@h — psn)?
=1

Conformal prediction intervals:

Co(x) = [fen — Gay2 * Ot+hs Mi+h + day2 Ttth)

where g, /2 is the (1 — /2)-quantile of the calibration residuals.

D LosSS FUNCTIONS AND TRAINING OBJECTIVES

D.1 OPTIMIZEDSTOCKPREDICTIONLOSS COMPONENTS

Five-component loss function with biological weighting:
1. Directional Focal Loss:

N
1
Leocal = N E a; (1 —p;)7 log(ps)
i1

pi = U(gi . sign(Ayi))
a; =1+ ﬁemotion . Semotion(i)
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2. Temporal Contrastive Alignment:

x(0,6 + d(h;, h; ) — d(h;, b)) (63)

contrastlve =

HMZ

+ — .. . .
where h and h;" are positive and negative temporal neighbors.

3. Variance-Penalized Regression:
1 & (5 Ll
regressmn = N Z: 5 log(27T0i2) (64)

4. Temporal Smoothness Regularizer:

T-1

Lsmoolh = )\smooth Z(gt—&-l - Qt - (Qt - gt—l))2 (65)
t=1
5. Base Mean Squared Error:
1 . 2
@m:jvz;mfyn (66)

Combined objective with uncertainty weighting:

5
Lom =Y w Ly (67)

k=1

where weights adapt based on loss uncertainty:

2
w,(:)— 56XP( Uk;(t)) (68)

Zj:l eXP(_UJQ‘(t))

D.2 MULTI-TASK RECOMMENDATION LOSS

Four-component multi-task objective:

1. Purchase Classification Loss:

N
Lpurchase = Z Yi 10g (1 - yl) IOg(]. - J(gl))} (69)

2. Temporal Pacing Loss:

Etemporal = KL(P(At|purchase)||Q(At|y)) (70)

3. Emotion Regression Loss:
emotlon = Z ||e1 ez”z (71)

4. Ranking Consistency Loss:

1 L
['ranking = W Z max((), 1- (yL - y])) (72)
(@.4)

where P contains preference pairs (7, j) with y; > y;.
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D.3 UNCERTAINTY-BASED TASK WEIGHTING

Adaptive weight computation:

B
1 _
or(t) = 5 Y (L) — Le)? (73)
b=1
1
wi(t) = 220 + log(ok (1)) (74)
GradNorm balancing alternative:
new (0] rk (t) agmd
where 7 (t) = ||G$,€,)k ll2/] \Gg/?,l ||2 is relative gradient norm.
Progressive priority scheduling:
t ﬂschedule
)\priorily(t) =Xo- (1 + T ]> (76)
total

Parameters: agrag = 0.12, A\g = 1.0, Bschedute = 1.5.

E DATASET DETAILS

E.1 RECOMMENDATION SYSTEM DATASET

Thirteen active Taobao users (eight female, five male) were enrolled in a 31-day longitudinal study (1
July—1 August 2025). Each participant spent a minimum of two hours per day on Taobao and shared
WeChat chat records—permitted under institutional review—detailing their shopping intentions in
dialogues with researchers, family, partners, and friends.

Users were recruited via WeChat, providing on average 826.3 messages (total 10,742 records). Chats
were classified into five categories:

* Purchase Intent (4,231 messages): Direct statements about buying products

* Product Inquiry (2,108 messages): Questions about product features, prices, reviews

* Comparison (1,894 messages): Comparing different products or alternatives

* Emotional Response (1,687 messages): Reactions to products, shopping experiences

* General Discussion (822 messages): Casual mentions of products in broader conversations
Behavioral logs captured 16,131 events across 6,305 unique items, including:

* Page Views (8,247 events): Product page visits with dwell time

* Cart Actions (3,124 events): Add/remove items from shopping cart

* Purchases (2,891 events): Completed transactions with price and quantity

* Reviews (1,205 events): User-generated reviews and ratings

* Searches (664 events): Product search queries and filters applied
Ground truth labels were established through post-study interviews where participants confirmed
their actual purchase decisions and rated their satisfaction with recommended items on a 5-point Lik-

ert scale. Due to data sensitivity, original logs cannot be shared; instead, we provide Al-synthesized
datasets that preserve statistical properties while removing personally identifiable information.
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F EVALUATION METRICS AND IMPLEMENTATION

F.1 FINANCIAL FORECASTING METRICS

Information Coefficient (IC):
IC = Pearson(§i+4, Ye+h)
Risk-Adjusted Information Coefficient (RIC):
IC

RIC= ——
std(Je+n)

Information Coefficient Information Ratio (ICIR):

mean(IC)

ICIR = —
std(IC)

Sharpe Ratio:
mean(R, — Ry)

SR =
Std(Rp — Rf)

where ), is portfolio return and Ry is risk-free rate.

Directional Accuracy:
1N
Dir. Acc. = N ; 1[sign(y;) = sign(y;)]

F.2 RECOMMENDATION SYSTEM METRICS

Hit Rate at K:

1
Hit@K = 7 Y URENT.] > 0]
uclU

where RE are top-K recommendations and 7, are ground truth items.

Normalized Discounted Cumulative Gain:

DCG@K

D K=—F——
NbeGe@ IDCG@K

with:

K

27‘eli -1
DCG@K = —_
; log, (i + 1)
|71

2rel;‘ -1
ID K= _
cce ; logy (i + 1)

where rel} are relevance scores in ideal ranking order.

Area Under ROC Curve:

1
AUC-ROC = / TPR(FPR ! (z))dx
0

Area Under Precision-Recall Curve:

1
AUC-PR = / Precision(Recall ! ())dx
0
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F.3 IMPLEMENTATION DETAILS
Cross-Validation Strategy: Time-series cross-validation with expanding windows:

¢ Initial training window: 60% of data
* Validation window: 20% of data

* Test window: 20% of data

 Step size: 10% of total data length

e Number of splits: 5

Statistical Significance Testing: Paired t-tests with Bonferroni correction for multiple comparisons:
@

Oleorrected = (8 8)
Tlcomparisons

Bootstrap Confidence Intervals: 95% bootstrap confidence intervals computed using 1000 resam-
ples:

CI = [Q0.025(8%), Qo.075(0")] (89)

where 6* are bootstrap replicates of the estimator.
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