
Forward SDE (data → noise)

ᵆ�(0) ᵆ�(ᵄ�)dᵃ� = ᵅ�(ᵃ�, ᵆ�)dᵆ� + ᵅ�(ᵆ�)dᵃ�

ᵆ�(0) ᵆ�(ᵄ�)

score function

dᵃ� = [ᵅ�(ᵃ�, ᵆ�) − ᵅ�²(ᵆ�)∇ₓ log ᵅ�ₜ(ᵃ�)]dᵆ� + ᵅ�(ᵆ�)dᵃ�̄

Reverse SDE (noise → data)


