
















APPL AMZN GOOGL MSFT

Figure 13: Test root mean square error

APPL AMZN GOOGL MSFT

Figure 14: Test negative log likelihood

Figure 15: Model fit of AMZN

Figure 16: Model fit of APPL
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Figure 17: Model fit of GOOGL

Figure 18: Model fit of MSFT
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Figure 19: Decreasing Hurst: the Hurst exponent linearly decreases from 0.8 to 0.3.
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Figure 20: Increasing Hurst: The Hurst exponent linearly increases from 0.3 to 0.5

Figure 21: NLL over a batch during training score-based generative models on FashionMNIST data
set. The setting decreasing Hurst is better than baseline H = 1/2 in terms of NLLs
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Figure 22: Forward and backward of FashionMNIST dataset for the case of decreasing Hurst.
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