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Abstract
Over the past decade, a growing body of work has established that implicit biases in learning
dynamics fundamentally shape the solutions found by neural networks, governing their learned
features and generalisation performance. However, despite these strides in deep learning theory,
far less is known about representation learning in generative models based on dynamical systems,
from normalising flows to diffusion. Importantly, continuous-time generative models can be prone
to mode collapse, yet the learning dynamics underpinning such biases remain elusive. To address
this, we use tools from dynamical systems and operator theory to show that bounds on the rank of
the gradient of the model weights can explain how collapse occurs in generative models. We show
that, in both variational inference and flow matching tasks, optimisation induces low-rank biases
that encourage parsimonious representation learning but may also cause the learned distribution
to collapse. Together these findings point to a trade-off between promoting feature learning while
avoiding both memorisation and collapse in dynamical systems-based generative models.

1. Introduction

Neural networks exhibit learning phenomena that are not predicted by classical optimisation theory
developed for convex problems [16, 38]. This observation has led to the development of new theo-
retical approaches aimed at studying the learning dynamics of neural networks [43]. This perspec-
tive makes it possible to apply tools from dynamical systems theory to analyse the rich behaviours
observed during training [4, 42]. For example, gradient flow analyses on idealised settings provide
information about stability of fixed points [46], and different forms of implicit regularisation [2, 48].
Despite this success, learning theory is currently under-developed for generative models based on
differential equations. Yet, such dynamical systems are at the centre of flow and diffusion models,
which are the state-of-the-art for generative models in vision [41, 47] biology [19, 45] and physics
[26, 27].

The need for new mathematical tools is reinforced by the presence of implicit biases in the dis-
tributions learned by generative models. Implicit biases emerge through training, limiting which so-
lutions are learned through optimisation. For example, even when a generative model is expressive
enough to learn the full data distribution, training may favour solutions that capture only a subset of
the distribution’s modes [10, 32, 33, 39, 51, 52], a phenomenon known as “mode collapse”. An im-
mediate adverse consequence of mode collapse is a reduction in the diversity of generated samples,
where regions of the data distribution may be ignored.

Despite these results, the relationship between implicit biases induced by training and mode
collapse in generative models remains unclear. We hypothesise that while implicit biases drive
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deep networks to learn low-dimensional data features, which is a beneficial form of representation
learning, they are the same mechanism underlying mode collapse in generative dynamical system
models. To support this hypothesis, we employ mathematical tools stemming from dynamical sys-
tems and operator theory to identify a fundamental trade-off between feature learning and mode
collapse in generative modelling.

Related works
Learning theory and implicit biases. Prior work has shown that gradient flow tends to implic-
itly favour low-complexity solutions in overparametrised networks, including minimum-norm so-
lutions [13, 22, 37], maximum-margin classifiers [48], algorithmically simple functions [44, 50],
low-frequency modes [11, 40], and low-rank embeddings [5, 22, 28]. Low-rank biases in particular
have been studied extensively in deep linear networks, with sequential feature learning producing
plateaus in the loss referred to as “saddle-to-saddle” dynamics[43], where each saddle corresponds
to an increase in the rank of the weights [7, 20, 29, 36, 42].

Operator view of learning dynamics. Recent work has suggested that low-rank biases also
emerge in recurrent architectures by using adjoint dynamics to represent gradient flow as a com-
position of linear operators [24, 35]. In particular, one study derived bounds on the rank of weight
updates in linear recurrent networks using this operator view [35]. Our work applies a similar oper-
ator perspective to the learning dynamics of continuous-time generative models. Notably, Koopman
operator theory has been applied to diffusion to interpret the sampling process [6, 9], but not training
dynamics.

Collapse in generative models. Generative models are known to exhibit mode collapse, in which
the full diversity of modes in the data distribution are not captured [1, 8, 15, 25, 34]. Collapse can
come from many sources: for example, distributional biases can cause mode collapse when there is
class imbalance due to long-tailed distributions [3, 17, 39]. Mode collapse can also come from the
objective, for example recently studied in variational inference [18, 23, 46].

2. Setup

An operator view of gradient flow. We are interested in the learning dynamics of generative
models under gradient flow. Using adjoint dynamics, we show that, similarly to the neural tangent
kernel of deep networks, the gradient of weight parameters of dynamical systems can be written as
a composition of linear operators. In appendix A we provide a thorough derivation of these results
along with illustrative examples. In summary:

Theorem 1 The gradient of L with respect to a linear parameter W ∈ Rm×k can be written as the
composition of two linear operators:

∇WL = A ◦X, A : L2(R) → Rm, X : Rk → L2(R)

where the linear operators act via integration:

A(f) = Ex0,B

[∫ T

0
a(t)f(t)dt

]
, (X(v))(T ) = Ex0,B

[∫ T

0
x(t) · vdt

]
where f ∈ L2(R) and v ∈ Rk. [PROOF]
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These operators are linear by the linearity of integration and expectation. Importantly, they compose
as an integral over rank-1 terms. If either of these operators are low-rank, the gradient is also
constrained to be low-rank (App. A).

Continuous normalizing flows. Let pθ(x) denote a parametric family of distributions, whose
parameters θ are optimized to fit a target distribution p∗(x) by minimizing the ‘reverse’ Kullback
Leibler divergence:

DKL(pθ(x)∥p∗(x)) = Epθ [log pθ(x)]− Epθ [log p
∗(x)] .

Continuous normalising flows compute pθ as the distribution of pushedforward samples from some
base distribution p0 under the parametrised velocity field dx(t)

dt = f(x(t), t) (App. B). The reverse
KL is commonly used to train neural samplers when only an unnormalized density function is
available [25, 34]. Due to its asymmetric form, the reverse KL is intrinsically ‘mode-seeking’, as
regions in the data distribution are ignored where pθ(x) = 0. This provides an ideal case study
to analytically study how the interplay between the state and adjoint operators leads to a low-rank
bottleneck in the weight updates. As we will demonstrate, this results in collapse becoming an
attractor of the gradient flow.

Flow matching. Unlike in CNFs, flow matching models are trained by directly regressing the
optimal velocity, ut(x) with a neural network model uθ(x, t):

LFM = Ept(x)

[∫ 1

0
||ut(x)− uθ(x, t)||2dt

]
where pt(x) is a chosen probability path which interpolates between base distribution p0(x) and
target distribution p∗(x) over time t ∈ [0, 1], and ut(x) is the vector field that generates it (App. C).
In practice, the optimal field is intractable, and so an objective conditioned on individual data sam-
ples is used, which yields the same gradient (up to a constant) as the unconditional objective defined
above [31].

Model and task. For analytical tractability, we consider a linear model:

d
dtx(t) = Wx(t), x(0) ∼ p0

In this linear model, it is not possible for the flow to split an initial mode (i.e. from Gaussian p0)
to multiple target modes. Instead, we constrain both the initial and data distributions to be equally-
weighted Gaussian mixtures, with p0 and p⋆ containing an identical number of modes.

p0(x) =

m∑
i=1

1

m
N (x;µi, σIn), p∗(x) =

m∑
i=1

1

m
N (x;µ∗

i , σIn), µi ·µ∗
j = 0, µi ·µj = R2δi,j

Under these assumptions, there exists a linear transport between p0 and p⋆ by rotating the initial
subspace to the data subspace (Fig. 1a), meaning that any collapse is due to implicit bias rather than
expressivity.

3. Results

3.1. Mode collapse as an attractor in learning dynamics under a variational objective

To understand how learning biases drive collapse, we first consider a variational inference task, for
which generative models are known to have a mode-seeking behaviour. We found that training the
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linear CNF with the variational objective made it converge to different values of DKL, corresponding
to different numbers of learned data modes (Fig. 1b). Moreover, we found that increasing the
number of modes in the data made collapse more likely, with at least one mode typically collapsing
as task complexity grew (Fig. 1c).

Figure 1: Stable low-rank solutions in continuous normalising flows drive mode collapse. a.
The model is trained to transport a Gaussian mixture from orthogonal initial and data
subspaces. b. Loss over iterations in models with different numbers of collapsed modes.
c. Likelihood that at least one mode collapses as a function of the number of modes in
p0(·) and p∗(·). d. The number of collapsed modes scales linearly with the stable rank of
the weights W at convergence. e-f. The stable rank of the weights and the adjoint over
training in models with different numbers of modes. g. Top: Schur decomposition of
the post-training weights in collapsed and non-collapsed models. Bottom: Non-collapsed
models learn a rotational vector field. Collapsed models reveal attraction towards a stable
slow manifold with rotational dynamics.

The rank of W directly determines collapse. Mechanistically, a mode collapses when it lies
in the kernel of the right singular vectors of the weight matrix. Therefore we expect that the rank de-
ficiency of W should lead to more collapsed modes. To quantify this effect, we computed the stable
rank of the weights and observed that lower-rank solutions exhibited a greater number of collapsed
modes (Fig. 1d-e). To further characterise these solutions, we performed a Schur decomposition
W = ULUT , where L is quasi-lower triangular. Non-collapsed models implemented the correct
rotations between initial and target modes, reflected in anti-symmetric blocks of L, each 2×2 block
representing a rotation in the subspace from one initial mode to one target mode (Fig. 1g). Instead,
collapsed models did not learn all rotations, exhibiting compressive dynamics corresponding to neg-
ative real eigenvalues along the diagonal. Both collapsed and non-collapsed solutions were fixed
points of the gradient flow (App. B.3).

Adjoint operators in collapsed models are low rank. To understand the underpinnings of this
phenomenon, we looked at the stable rank of the adjoint operator over training (Fig. 1f). It revealed
that in the mode learning phase, adjoints corresponding to collapsed solutions are lower rank than
non-collapsed solutions. This mirrors the decrease in rank we observe in the weights.
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Figure 2: Flow-matching can have saddle-to-saddle dynamics when the data has mode imbal-
ance. a. Likelihood of collapse for increasing number of modes for the KL and flow
matching objectives. b. Flow-matching loss and stable rank of the model over training
(here with weights w = [0.95, 0.025, 0.025]). Both display staircase-like pattern corre-
sponding to the sequential matching of initial to target modes over learning. c. Rank of
the state operator as a function of the imbalance of the weights of the mixture.

3.2. Saddle-to-saddle dynamics drive effective collapse during flow matching

In the previous section, we showed that collapse is a stable fixed point in the gradient flow, driven
by the inherently mode-seeking KL objective. However, in flow matching it is possible to effec-
tively get mode collapse from saddle-to-saddle dynamics, which lead to sequential feature learning,
similar to what has been observed in the learning dynamics of deep linear networks [43].

Linear flow-matching is robust to stable collapse. We trained the same linear model as in
the CNF using a flow-matching objective. As expected, the model was able to recover the optimal
vector field, and did not exhibit mode collapse, even as the number of modes in the target distribution
increased (Fig. 2a). This indicates that the gradient flow of the flow-matching objective does not
induce collapse as a stable attractor, in contrast to the variational objective.

Saddle-to-saddle dynamics drive effective collapse. To investigate how data imbalance might
drive the model towards biased solutions, we introduced varying degrees of class imbalance by
modifying the mixture weights. In this setting, the singular value spectrum of the operator X̄ can
be explicitly derived as a function of these weights (App. C.2), and used to analytically calculate
the rank of the data operator. Indeed, the stable rank of the X̄ rapidly decreased as we increased
the mode imbalance (Fig. 2c). For imbalanced target distributions, deep linear models exhibit
saddle-to-saddle dynamics, corresponding to the sequential learning of modes (Fig. 2b). Moreover,
the learning time of a mode evolves super-linearly with the corresponding mixture’s weight π, as
O(π−2) (App. C.2). This suggests that although flow-matching prevents stable fixed-points of the
gradient flow with collapsed modes, there can be an effective collapse, where modes with small
weights take longer to be learned, driven by a low rank data operator. This transient effect can be
problematic when considering a finite training budget. We also validated these results in a controlled
non-linear model trained on a more practical setup, showing that modes are also learned sequentially
(App. D).
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Appendix A. Theory

Problem setup. We study a general class of dynamical systems-based generative models:

d
dtx = fθ(x, t)dt+Gθ(x, t)dB, x0 ∼ p0

where x(t) is the state of the system, dB increments of a Brownian motion, and fθ : Rn×R → Rn

and Gθ : Rn×R → Rn×n the drift and diffusion components of the stochastic differential equation
with parameters θ ∈ Θ. We assume a general loss function:

L(θ) = Ex0,B

[∫ 1

0
l(x(t), t)dt

]
,

where l : Rn × [0, 1] → R is the instantaneous loss. Depending on the form of l(·), this setting
includes DKL, flow-matching and score-matching objectives as special cases.

Here, we are interested in the case where θ contains weights W ∈ Rm×k parametrising the drift
and diffusion terms fθ and Gθ. In particular, the rank of W can constrain the trajectories of the
dynamical system and, therefore, the probability distribution learned by the generative model. As
we argue below, implicit low-rank biases can arise in the gradient flow learning dynamics, which
can in turn bias the model towards collapsing certain modes of the learned distribution. To analyse
this phenomenon, we study gradient flow by decomposing it into two linear operators.

Low-rank biases. Key results from functional analysis[14] say that A and X are compact, and
admit singular value decompositions:

A = Ua ◦ Sa ◦ V a, X = Ux ◦ Sx ◦ V x

Furthermore, because they are maps between or from a finite-dimensional vector space, they have
finite rank (i.e. finitely many non-zero sai and sxi ). It immediately follows that the singular values
of their composition (i.e. of the gradient) are directly determined by i) the overlap between the right
singular vectors V a and the left singular vectors Ux and ii) the singular values Sa, Sx.

For example, usual bounds on the rank of matrix products also hold for linear operators, and the
rank of the gradient of the weights can be bounded as: Rank(∇WL) ≤ min{Rank(A),Rank(X)}.
In practical settings, however, these operators will be full rank, so we may be more interested in a
numerically stable definition of the effective rank.

Definition 2 The stable rank of a compact bounded linear operator A is defined as:

SRank(A) :=
∥A∥∗
∥A∥2

=

m∑
i=1

sai
sa1

where ∥ · ∥∗ denotes the nuclear norm and ∥ · ∥2 the spectral norm and si the singular values of A.

In particular, if all nonzero singular values are equal, the stable rank coincides with the rank. Fur-
thermore, because it is only normalised by the top singular value, the stable rank is less sensitive to
the tails of the singular value distribution than other smooth ranks, such as the participation ratio.

Theorem 3 The stable rank of the gradient can be bounded as:

SRank(∇WL) ≤ ∥A∥2∥X∥2
∥A ◦X∥2

min {SRank(A),SRank(X)} .

where A and X are the operators defined above. [PROOF]
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Proof of theorem 1

In this section, we derive the exact gradient of a generalised loss function in a nonlinear flow model,
with respect to a linear weight parameter W . We consider a system governed by a Stratonovich
stochastic differential equation (SDE), where W affects the instantaneous loss, the drift, and the
diffusion terms through potentially distinct feature inputs. This derivation encompasses the three
types of losses commonly encountered in generative modelling with dynamical systems: variational
objectives, flow and score matching.

Let x(t) ∈ Rd denote the state of the system at time t ∈ [0, T ], evolving according to the
Stratonovich SDE:

dx(t) = fW (x(t), t)dt+GW (x(t), t) ◦ dB, x0 ∼ p0

where B(t) is a standard Brownian motion, f is the drift vector field, and G is the diffusion matrix
field. We use the Stratonovich integral (◦) over the Itô integral, but we note that one and the other
can be interchanged.

We evaluate the system via a continuous-time expected loss functional:

L(W ) = Ex0,B

[∫ T

0
l(x(t), t)dt

]
The core architectural assumption is that the parameter matrix W ∈ Rk×q acts linearly. For the
sake of generality, we assume that the weight parameter could potentially be part of any of the
loss, drift and diffusion functions. In several cases the drift and diffusion models are parametrised
by different networks, in which case any particular weight would only be part of one of them. In
specific scenarios, such as physics-informed neural networks, and some generative architecture, a
network and its derivative can be parametrising the drift and diffusion terms at once, in which case
W appears in both terms.

To account for this, we assume W may receive distinct post-activation feature vectors hl(t),hf (t),hG(t) ∈
Rq for the loss, drift, and diffusion terms respectively. The pre-activations feature vectors are thus
given by:

zl(t) = Whl(t), zf (t) = Whf (t), zG(t) = WhG(t) ∈ Rk

Our goal is to derive ∇WL in terms of two operators, one which will be directly related to the
post-activation vector, and one adjoint operator.

Adjoints. Because the state x(t) depends on W through the integration of the SDE, we cannot
differentiate L(W ) by simply moving the gradient operator inside the expectation. Instead, we
define the adjoint a(t) ∈ Rd, representing how small changes in the trajectory of the dynamical
system relate to small changes in the loss function:

a(t) =
∂L

∂x(t)

Classic results state that this adjoint is the solution to the following dynamical system:[30]

da(t) = −
(
∇xl

⊤ + (∇xf)
⊤a(t)

)
dt− (∇xG)⊤a(t) ◦ dB(t), a(T ) = aT

12
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The gradient of model parameters can be written in terms of this adjoint (where we have dropped
the dependence on x(t) for notational clarity):

∇θL = E
[∫ T

0

(
∇θl + (∇θf)

⊤a(t)
)
dt+

∫ T

0
(∇θG)⊤a(t) ◦ dB(t)

]
In our setting, the parameter of interest is the matrix W , which acts linearly, thus endowing the SDE
of the gradient with a particular structure.

We evaluate the parameter Jacobians ∇W l, ∇W f , and ∇WG by applying the chain rule through
the linear projections zl, zf , and zG. First, the terms of the loss which do not depend on x have
gradients independent of the adjoint. Since zl(t) = Whl(t), differentiating with respect to the
matrix W gives an outer product:

∇W l = al(t)⊗ hl(t)

where al = ∂zl l(t). The sensitivity of the drift and diffusion terms are mediated by the adjoint
state a(t). We define the drift error vector af (t) ∈ Rk by pulling the adjoint back through the drift
function:

af (t) = (∇zf f)
⊤ a(t)

Applying the chain rule through zf (t) = Whf (t) gives:

(∇W f)⊤a(t) = af (t)⊗ hf (t)

Similarly:

aG(t) = (∇zGG(x(t), zG(t), t))
⊤ a(t) (∇WG)⊤a(t) = aG(t)⊗ hG(t)

Substituting these rank-1 matrices back into the gradient equation, we obtain the exact gradient
of the loss with respect to the weight matrix:

∇WL = E
[∫ T

0

(
al(t)⊗ hl(t) + af (t)⊗ hf (t)

)
dt+

∫ T

0
(aG(t)⊗ hG(t)) ◦ dB(t)

]
In particular, the instantaneous gradient is rank 3.

Gradient as an operator. The gradient above can be rewritten as:

∇WL = Al ◦Hl +Af ◦Hf +AG ◦HG

where A(·) and H(·) are linear operators:

A(·) : L
2(R) → Rk, A(·)(f) = Ex0,B

[∫ T

0
a(·)(t)f(t)dt

]
First, we briefly describe how more specific losses commonly used in generative modelling fall
within this framework, before describing general spectral properties of the gradient in terms of
these operators.

13
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Proof of theorem 3

We’ve demonstrated above that, even with highly nonlinear models with general losses, the gradient
of weight parameters can be written as a sum of compositions of linear operators.

∇WL = Al ◦Hl +Af ◦Hf +AG ◦HG

where A(·) are adjoint operators and H(·) state operators. In case of linear models as used in the
main text, the state operator is the state of the system itself, hence we call it X . The adjoint operator
directly dependent on the residual. As these operators are linear, and because they are maps from
or to a finite dimensional space (the state-space) they are compact. Thus they admit singular value
decompositions:

A(·) = Ua ◦ Sa ◦ V a H(·) = Uh ◦ Sh ◦ V h

where:
Ua ∈ Rk×k, Sa ∈ Rk, V a : L2(R) → Rk

and:
Uh : Rq → L2(R), Sh ∈ Rq, V h ∈ Rq×q

such that their composition is a linear map ∇WL ∈ Rk×q:

∇WL : Rq V h

−→ Rq Sh

−→ Rq Uh

−→ L2(R) V a

−→ Rk Sa

−→ Rk Ua

−→ Rk

Stable rank. A natural consequence of this structure in the gradient is that if either operator is
low rank then the gradient will be low rank as it is generally true that:

Rank(X ◦ Y ) ≤ min(Rank(X),Rank(Y ))

This can for example occur when the model weights are already low rank. In both examples above,
we had that the adjoint the W1 matrix had the form:

a(·)(t) = diag(ϕ′(W1x(t)))W
⊤
2 ( · )

Thus the rank of the operator is determined by the W2 weights. For linear networks, as considered
in the main text, a consequence of this is that the rank of the gradient of model weights bound each
other:

Rank(A(·)) ≤ Rank(W2) =⇒ ∇W1L ≤ Rank(W2)

this can cause an entrainment of the weight learning dynamics towards lower-rank solutions.
In practice weights are never exactly low-rank. However, we can characterise their effective

rank via the stable rank:

SRank(W ) =
∥W∥∗
∥W∥2

=

min(k,q)∑
i=1

si
s1

Other notions of effective rank include the participation ratio or the energy rank[49]. In general,
the stable rank of the product of two matrices can be expressed in terms of the stable rank of each
individual matrices. Indeed, define the Schatten norm of a linear operator:

∥X∥Sc(r) = Tr(Sr)1/r

14



LOW-RANK BIASES IN THE LEARNING DYNAMICS OF GENERATIVE MODELS

where S is that of the SVD of X . For all r−1 ≤ p−1 + q−1 the Schatten norm of the composition
of linear operators is satisfies:

∥X ◦ Y ∥Sc(r) ≤ ∥X∥Sc(q)∥Y ∥Sc(p)

In particular, taking r = 1 and p = ∞ (resp. 1) and q = 1 (resp. ∞), yields the bound:

∥X ◦ Y ∥∗ ≤ min{∥Y ∥2∥X∥∗, ∥X∥2∥Y ∥∗}

multiplying and dividing the first and second argument of the min by the spectral norm of Y and X
respectively gives:

∥X ◦ Y ∥∗ ≤ ∥Y ∥2∥X∥2min{SRank(X), SRank(Y )}

or:

SRank(X ◦ Y ) ≤ ∥X∥2∥Y ∥2
∥X ◦ Y ∥2

min{SRank(X), SRank(Y )}

Or more specifically for our weight gradient:

SRank(∇WL) ≤ ∥A∥2∥H∥2
∥A ◦H∥2

min {SRank(A),SRank(H)} .

Thus, in the examples above, the rank of the gradient of the hidden layer weights are bounded by
the rank of the decoder:

SRank(∇W1L) ≤ γ SRank(W2)

where γ depends on the spectral norms of the operators.

Appendix B. Collapse in continuous normalising flow

B.1. Linear continuous normalizing flows

In section 3.1 we used a linear continuous normalising flow model. The model is trained to minimize
the reverse-KL divergence:

DKL(p1(x)||p∗(x)) = Ex∼p1 [log p1(x)− log p∗(x)]

Following previous work[21], we define a parametrisation of the velocity field, dz
dt = f(z(t), t). We

can rewrite this using the learned distribution at time t, integrated from t ∈ [0, 1]:

Ez(0)∼p0

[
log p0(z(0)) +

∫ 1

0
log pt(z(t))dt− log p∗(z(1))

]
(1)
= Ez(0)∼p0

[
log p0(z(0))−

∫ 1

0
∇ · f(z(t), t)dt− log p∗(z(1))

]
where pt and z(t) are the learned distribution and pushed forward initial sample at time t, and in

(1) we used the instantaneous change of variables formula[12]. To compute gradients with respect
to the loss, we define an augmented ODE:

dx(t)

dt
=

[
f(z(t))

−∇ · f(z(t), t)

]
x(0) =

[
z(0)
0

]
15
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and integrate forward in time using a differentiable ODE solver to obtain z(1) and the accumu-
lated log-density of the learned distribution. Backpropagating through the ODE solver obtains the
gradients.

Definition 4 For a dynamical system ẋ = fθ(xt, t) defined on t ∈ [0, 1], with loss functional
L : Rn → R, the state adjoint is defined as a(t) = dL(x(1))

dx(t) . Its solution is given by the following
dynamical system and terminal condition:

d
dta = −J⊤

f a, a(1) = dL
dx(1)

where Jf is the Jacobian of fθ.

For the linear model and variational loss above, the adjoint dynamical system is therefore given by:

d
dta = −W⊤a, a(1) = −∇x log p

⋆(x(1)) := a1

We can then analytically derive the gradient as a Fréchet derivative of the matrix exponential of
W⊤.

Theorem 5 The gradient of the weights is given by:

∇WL = A ◦X =

∫ 1

0
a(t)⊗ x(t)dt

which simplifies to:

A ◦X = Ex0∼p0

[∫ 1

0
exp

(
W⊤(1− t)

)
(a(1)⊗ x(0)) exp

(
W⊤t

)
dt

]
[PROOF]

We initialised weights wij ∼ N (0, σinit/
√
n) where the dimension n = 2m and m is the

number of initial and target modes. For simulations we used a differentiable ODE solver with
the Tsit5 method and adaptive step size. To optimize the system we used SGD in Optax. The
hyperparameters are as follows:

m σinit lr Iterations Batch size Optimizer ODE solver PID; rtol, atol
3-10 1e−4 1e−3 30k 20k SGD Tsit5 1e−3, 1e−6

Identifying collapsed modes Given a trained model with weights W , we can compute the
pushforward of some initial mode µi analytically as eWµi. Thus, we can compute the overlap
between each pushed forward initial mode and each target mode µ∗

j (normalized by the mode radius)
as an m × m matrix: sij = eWµi · µ∗

j . We can identify which target mode each initial mode has
been assigned to by taking an argmax over the rows of s, since each initial is assigned to exactly one
target. If one or more target modes have no initial modes assigned to it, then collapse has occurred.

Computing the operator rank In figure ??c we plot the stable rank of the data operator over
training. From theorem 1 and theorem 5, we can write the gradient as a composition of two linear
operators, ∇WL = A ◦X , where:

A = −Ex0

[∫ T

0
e(1−t)W⊤∇x1 log pdata(x1)dt

]
, X = Ex0

[∫ 1

0
etWx0dt

]
16
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where x1 = eWx0. There is a fundamental theorem in functional analysis that says that these
operators admit a singular value decomposition. Since rank(A) ≤ min(dim((Rn)∗) = n and
dim(L2) = ∞, it has at most n non-zero singular values. By discretising the integral with q initial
samples and T time points we can write A ∈ (Rn)∗ ⊗ RT×q, on which we can perform singular
value decomposition and compute the stable rank for each training time.

Figure 3: Low-rank learning dynamics of CNF model. a. Visualisation of gradient flow near
collapsed and non-collapsed fixed points. b. Empirical distributions of the eigenvalues
of the Hessian, evaluated at the compression slow-point (grey) and at the end of training
(blue) for a non-collapsed model. c. MSE of a tensor rank-k decomposition of the weight
tensor formed by stacking W over training. d. Low-tensor-rank subspace of the weight
space highlighting how the trajectory of the collapsed and non-collapsed models split
during the mode learning phase.

B.2. Linear CNF adjoint

Proof of theorem 5

Following from theorem 1, the gradient flow can be written as

∇WL = A ◦X =

∫ 1

0
a(t)⊗ x(t)dt

As previously shown, for a linear model the adjoint has dynamics

d

dt
a(t) = −W⊤a(t)

This admits the solution
a(t) = exp(W⊤(1− t))a(1)

where the initial condition is given by a(1) = −∇x log pdata(x(1)). The state of the system at time
t for the linear model is

x(t) = exp(Wt)x0

Putting these together, we obtain

A ◦X =

∫ 1

0
exp(W⊤(1− t))a(1)⊗ x(0) exp(W⊤t)dt.

17
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B.3. Fixed points of the gradient flow

First, note that:

∇WL = ∇xDKL(p1, pdata) = ∇xE [log pdata(x(1))− log p1(x(1))]

By the continuity equations:

log p(x(1)) = log p(x(0))−
∫ 1

0
div(Wx(t))dt = log p(x(0))− Tr(W )

Hence, because x(0) is independent of W :

∇WL = ∇WE [log pdata(x1)]− I

That is, the gradient is given by:

∇WL = E
[∫ 1

0
e−W⊤(1−t)a(1)⊗ x(0)eW

⊤tdt

]
− I

where a(1) = ∇x log pdata(x(1)) is the score of the data distribution. We are interested in the fixed
points ∇WL = 0, that is:

I = E
[∫ 1

0
e−W⊤(1−t)a(1)⊗ x(0)eW

⊤tdt

]
Data assumptions. For a Gaussian Mixture, the score can be derived explicitly:

∇x log pdata(x(1)) = ∇x log
m∑
i=1

wiN (x(1);µi,Σi)

We make the additional assumptions that wi = 1/m and µ∗
i · µ∗

j = δi,j and Σi = σ2I . Then:

∇x log pdata(x(1)) =

m∑
i=1

γi(x(1))(µ
∗
i − x(1))

where:

γi(x(1)) =
N (x(1);µ∗

i , σ
2I)∑m

j=1N (x(1);µ∗
j , σ

2I)

We can further assume, that, since we are interested in fixed points of the gradient flow, x(1) should
be near one of the data modes (otherwise the DKL will be large), and if σ ≪ 1 the density of all
other Gaussians will be vanishingly small:

γi ≈ δi,j

for that corresponding mode. Thus we focus on the case where:

∇x log pdata(x(1)) ≈
1

σ2
(µ∗

i − x(1))

18
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for some i. Thus, the gradient can be written as:

∇WL =
1

σ2
E
[∫ 1

0
eW

⊤(1−t)(µ∗
i − x(1))⊗ x(0)eW

⊤tdt

]
− I

Or:

∇WL =
1

σ2
E
[∫ 1

0
eW

⊤(1−t)(µ∗
i − eWx(0))⊗ x(0)eW

⊤tdt

]
− I

The fixed points are thus given by:

−σ2eW = E
[∫ 1

0
e−W⊤t(µ∗

i − eWx(0))⊗ x(0)eW
⊤tdt

]
Optimal solution. An easy guess as to a solution is the rotation of the initial to target means. Such
a solution can be written as:

W = ULUT

where U = [µ1,µ
∗
1, ...,µm,µ∗

m,u2m+1, ...,un] where ui are arbitrary (since they have the same
zero eigenvalue), and L is given by:

B1

. . .
Bm

D

 , Bi =

(
0 −1
1 0

)
, D =

0
. . .

0


Then,

eWt = UeLtUT

Writing the fixed-point equation in this basis and noticing that −L = L⊤ we get:

−σ2UeLU⊤ = E
[∫ 1

0
UeLtU⊤(µ∗

i − UeLU⊤x(0))⊗ x(0)Ue−LtU⊤dt

]
Now noting that x(0) = µi + σξ and cancelling the U matrices on both sides:

σ2eL = E
[∫ 1

0
eLt(e2i − eL(e2i−1 + σUξ))⊗ (e2i−1 + σUξ)e−Ltdt

]
We can expand:

−σ2eL = E
[∫ 1

0
eLte2i ⊗ (e2i−1 + σUξ)e−Lt dt

]
−eLE

[∫ 1

0
eLt(e2i−1 + σUξ)⊗ (e2i−1 + σUξ)e−Lt dt

]
Now bringing the expectation over the Gaussian inside:

−σ2eL = E
[∫ 1

0
eLte2i ⊗ e2i−1e

−Lt dt

]
− eLE

[∫ 1

0
eLte2i−1 ⊗ e2i−1 e

−Lt dt

]
+ σE

[∫ 1

0
eLte2i−1 ⊗ Uξ e−Lt dt

]
+ σE

[∫ 1

0
eLtUξ ⊗ e2i−1 e

−Lt dt

]
− σ2eLE

[∫ 1

0
eLtUξ ⊗ Uξ e−Lt dt

]
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Now the middle two terms vanish, and the last term contains the covariance of an isotropic Gaussian.
Moreover, the outer product of standard basis vectors contain a single scalar. Thus, the exponentials
cancel out (noting that they trivially commute):

−σ2eL = E [e2i ⊗ e2i−1]− eLE [e2i−1 ⊗ e2i−1]− σ2eL

or:
0 = A− eLB

where:

A =


C

. . .
C

D

 , C =

[
0 1
0 0

]

and:

B =


E

. . .
E

D

 , E =

[
1 0
0 0

]

now note that:

eLB =


C⊤

. . .
C⊤

D

 = A⊤ + ID

where ID is the matrix containing ones along the diagonal matching the D matrix and zero every-
where else. Hence:

eL = A−A⊤ + ID = A−A⊤ + ID

Collapsed solution. The collapsed solution maps two initial modes to the same target mode.
We consider a n mode model collapsing one mode. The solution can be written as:

W = ULUT

with:
U = [

1√
2
(µ2 − µ1),−µ∗

1,
1√
2
(µ1 + µ2),u4, ...,un]

and

L =


−λ 0 0
0 0 −1
0 1 0

. . .


in particular, because of the block structure, the dynamics in all other initial-target mode pairs than
modes 1 and 2 will be identical to the optimal solution, and so we focus on these modes.
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Just as for the optimal solution, given that U is an orthogonal matrix, the fixed points satisfy:

−σ2eL = E
[∫ t

0
eLt(U⊤µ∗

i − eLU⊤x0)⊗ x0Ue−Ltdt

]
We can split expectation into each possible initial mode. Moreover, by the same argument as before,
the integral of exponentials cancel out, so that the fixed point is.

−σ2eL =− 1

2
e2 ⊗ (e3 − e1)−

1

2
e2 ⊗ (e3 + e1)

− eL
(
1

2
(e3 − e1)⊗ (e3 − e1) +

1

2
(e3 + e1)⊗ (e3 + e1)− σ2I

)
Which simplifies to:

0 = −e2 ⊗ e3 − eL(e1 ⊗ e1 + e3 ⊗ e3)

Now noting that eLe1 = e−λe1 and eLe3 = −e2:

0 = −e2 ⊗ e3 − e−λe1 ⊗ e1 + e2 ⊗ e3

which is satisfied in the limit of large λ.
Saddle/slow compression point Empirically, we observe training go through a regime we call

the “compression” phase. This involves the weight structure:

W = ULU⊤

where U = [µ∗
1, . . . ,µ

∗
m,µ1, . . . ,µm,u2m+1, ...,un] and

L =

λ+Im
λ−Im

D

 , D =

0
. . .

0


where Im ∈ Rm×m, λ+ > 0 and λ− < 0. Since L is diagonal, eL is also diagonal with entries of
ediag(L)i . Similarly to before, we can write the fixed point equation in the basis:

−σ2In = E
[∫ 1

0
eL(1−t)U⊤(µ∗

i − UeLU⊤x(0))⊗ x(0)UeLtdt

]
Evaluating the modes in the rotated basis we get

U⊤µi = ei+m, U⊤µ∗
j = ej

Also writing x(0) = µi + σξ and noting that U⊤U = UU⊤ = I , we can rewrite the fixed point
equation as:

−σ2In = E
[∫ 1

0
eL(1−t)(ei − eL(ei+m + σξ̃))⊗ (ej+m + σξ̃)eLtdt

]
where ξ̃ = U⊤ξ ∼ N (0, I) since U is orthogonal. Since eLt is diagonal and acts in each subspace
independently, we can rewrite the RHS for each subspace independently:

−σ2Iab =

∫ 1

0
e(1−t)λaetλbdtE

[
(ei − eL(ei+m + σξ̃)) |Va

⊗ (ej+m + σξ̃) |Vb

]
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where a is the column subspace with corresponding eigenvalue λa, b is the row subspace with
eigenvalue λb and · |Vc

indicates projection into the corresponding c subspace. The integral can be
evaluated as ∫ 1

0
e(1−t)λaetλbdt =

{
eλa−eλb
λa−λb

λa ̸= λb

eλa λa = λb

Thus there are four blocks which we evaluate separately, V+×V+, V−×V−, V+×V− and V−×V+.
For the first block we have

−σ2Id = eλ+E
[
(ei − eλ+σξ̃+)⊗ σξ̃+

]
The second block gives

−σ2Id = eλ−E
[
−eλ−(ei+m + σξ̃−)⊗ (ej+m + σξ̃−)

]
= −e2λ−

[
E [ei+m ⊗ ej+m] + σ2E

[
ξ̃− ⊗ ξ̃−

]]
= −e2λ−

[
R2

M
+ σ2

]
I−

and so we obtain

λ− = −1

2
ln

(
R2/M + σ2

σ2

)
.

Since the different subspaces are non-overlapping, the cross blocks are trivially zero.

Appendix C. Effective collapse in flow matching models

The flow matching objective can be written generally as

L = Ex0,z

[∫ 1

0
||u(xt)− uθ(xt)||2dt

]
where the expectation is over initial samples x0 and data samples z, u(x) is the true field and
xt = γ(x0, z, t) interpolates smoothly between initial samples and data samples for t ∈ [0, 1].

C.1. Linear flow matching

To compare the FM objective to the linear CNF model, we choose uθ(x) = Wx. For the mix-
ture of Gaussians set up described in section 3.1, we can then derive the optimal weights, W ∗,
which transport each initial mode to a respective target mode (appendix B.3). Thus, we can define
an interpolation path which follows this known optimal trajectory: xt = etW

∗
x0, where W ∗ is

constructed such that initial modes are assigned to different targets. The optimal velocity is then
ẋt = W ∗etW

∗
x0 = W ∗xt, and so we can write the objective as a linear regression integrated over

time:

L = Ex0

[∫ 1

0
||W ∗xt −Wxt||2dt

]
To train the model, we use full-batch gradient descent with a fixed set of initial samples and time
points. We initialise weights as wij ∼ N (0, σinit/

√
n). The hyperparameters are:
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n σinit lr Iterations Batch size Optimizer
3-10 1e−4 1e−3 3000 10k SGD

In figure 2 we parametrise the linear flow as uθ(x) = W2W1x. Classic work in learning
theory[43] has shown that this parametrisation leads to non-linear training dynamics, inducing
saddle-to-saddle dynamics.

C.2. Rank of the data operator

Covariance operator of the flow matching objective. To decompose the gradient of the FM
objective into two linear operators, we note that the gradient (up to a scalar constant) is:

∇WL = Ex0

[∫ 1

0
xt (W

∗xt −Wxt)
⊤ dt

]
= Ex0

[∫ 1

0
xtx

⊤
t (W

∗ −W )dt

]
which we can rewrite as the composition of two linear operators:

X ◦R ≡ Ex0

[∫ 1

0
xt ⊗ xtdt

]
◦ (W ∗ −W )

where X depends only on the data distribution and R is simply the residual between the weights
and the optimal weights. We can compute the rank of X analytically. For this, we will compute the
eigenvalues of the matrix:

C = X ◦ ad(X) = Ex0,x1

[∫ t

0
x(t)⊗ x(t)dt

]
∈ Rn×n

where x(t) follows the linear interpolation path. By commutating the integral and expectation,
while also noting that since both E[x0] = E[x1] = 0, we have that E[x0(t)] = 0, we obtain:

C =

∫ t

0
Ex0,x1 [x(t)⊗ x(t)] dt =

∫ t

0
Cov(x(t))dt

The covariance at a particular time point is given by:

Cov(x(t)) = t2Cov(x0) + (1− t)2Cov(x1)

and so integrating the time terms, we obtain that:

C =
1

3
(Cov(x1) + Cov(x0))

substituting the Gaussian Mixture’s covariance Σ = σ2I +
∑

i πiµi ⊗ µi − µ̄⊗ µ̄, where µ̄ is the
centre of the means, we obtain:

C =
1

3

(
m∑
i=1

πiµi ⊗ µi

)
− 1

3
µ̄⊗ µ̄+

σ2 + σ2
0

3
I
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This is the covariance of a spiked matrix, whose eigenvalues are well studied.
Eigenvalues of flow-matching state operator. For small standard deviations relative to the

means, this matrix has eigenvalue eigenvector (λi,vi) pairs within and outside the plane of the
means. First within:

1 ≤ i ≤ m : λi =
σ2
0 + σ2 + ρi

3
vi =

√
1− 1

m
(µi − µ̄)

where ρi are the roots of
∑m

j=1
πj

πj−ρi
= 0. Then outside:

m < i ≤ n : λi =
σ2 + σ2

0

3
, vi ∈ ker({µ1, ...,µm})

In particular, the spike eigenvalues are bounded by:

σ2
0 + σ2 + πi

3
≥ λi ≥

σ2
0 + σ2 + πi+1

3

where πi ≥ πi+1 are the ordered weights. In the special case of two modes the roots are more
explicitly given by:

π1
π1 − ρ

+
π2

π2 − ρ
= 0

That is:
2π1π2 − ρ(π1 + π2) = 0

and since the π’s sum to one:

ρ = 2π1(1− π1), λ1 =
σ2
0 + σ2 + 2π1(1− π1)

3

In particular the eigenvalue depends quadratically on π1. A similar derivation for three modes
yields:

π1
π1 − ρ

+
π2

π2 − ρ
+

π3
π3 − ρ

= 0

that is:
ρ2 − 2ρ(π1π2 + π2π3 + π1π3) + 3π1π2π3 = 0

noting that since the π’s sum to one this is a quadratic equation. Calling b = (π1π2 + π2π3 + π1π3)
and c = 3π1π2π3 this yields:

ρ = b±
√

b2 − 3c

For a high imbalance π1 ≪ π2 ≪ π3, the π2π3 terms will be small, and the eigenvalues approxi-
mately equal to:

λ1 ≈
σ2
0 + σ2 + 2π2

3
, λ2 ≈

σ2
0 + σ2

3
+ π3

which corresponds to one eigenvector through the means of the two larger weights modes and one
eigenvector through the smallest weight mode. In two-layer deep linear networks, the learning time
of a particular singular value s grows as O(s−1).[43] Thus, in our case, the learning time of the
smallest mode grows as O(π−2

min)
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Appendix D. Non-linear flow matching model

Nonlinear models, unlike linear flows, can create new modes. We therefore asked whether similar
sequential learning dynamics emerge in nonlinear models, and whether this could contribute to a
form of effective collapse. As in the linear case, we assume a Gaussian mixture target distribution
with equal, isotropic covariances σ2

∗Id and unequal mixture weights. However here, unlike in the
linear settings, the initial distribution is a single-mode Gaussian.

Figure 4: Nonlinear flow-matching models exhibit effective collapse due to low-rank biases.
a. Flow matching loss over training displaying progressively longer learning time for
each mode. b. (Top) Generative log-density at three time points of training evaluated
via the continuity equation (App. D.1). The modes are progressively learned (Bottom)
Corresponding vector field, where additional fixed points are created with each learned
mode. c. Learning time as a function of the mode imbalance π(1 − π). d. Stable rank
of the weights over training. The hidden layer weights W1 show progressive increase in
their rank with each learned mode. e. Adjoint (residual) operator rank for the two weight
matrices. f. State operator rank for the two weight matrices.

Nonlinear model operators. We trained a one hidden-layer ReLU network parameterised to
match the form of the optimal velocity (App. D.3):

uθ(x, t) = c(t)x+ (1− tc(t))W2ReLU(W1x+ b), c(t) =
tσ2

∗ − (1− t)σ2

t2σ2
∗ + (1− t)2σ2
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where c(t) is a scalar given analytically and W2 ∈ Rn×m, W1 ∈ Rm×n, b ∈ Rm are trained
parameters. By using such a parametrisation, the time-dependency is handled purely by the scalar
prefactors, and the model only needs to learn the spatial component of the field. For such a model
trained under the MSE loss with conditional velocity field target (App. D.1), we can write the
gradients with respect to the two weight matrices as a composition of two operators (App. D.4):

∇W1L = Ex0,x1

∫ 1

0
diag

(
ReLU′(z1)

)
W⊤

2 R(x̄(t))︸ ︷︷ ︸
A1

⊗ x̄(t)︸︷︷︸
X̄1

dt



∇W2L = Rx0,x1

∫ 1

0
R(x̄(t))︸ ︷︷ ︸

A2

⊗h1(x̄(t))︸ ︷︷ ︸
X̄2

dt


where x̄(t) is a point along the interpolant trajectory, R(x̄(t)) is the residual error per sample,
z = W1x + b is the network pre-activations, h is the network post-activations and ReLU′ denotes
the derivative of the activation. Similarly to the linear flow matching case, these are both of the
form A ◦ X̄ , where the adjoint operator A propagates errors backwards and the state operator X̄
represents the state of the network. Also like before, the W1 gradient has an operator which is
dependent purely on the data distribution.

Numerical results. Similar to the linear model, we observed sequential learning dynamics
corresponding to each mode being learned one-by-one (Fig. 4a). The first inflection point in the
loss corresponded to the probability density being transported to the dominant mode. After a few
thousand training iterations a second inflection point occurred when the density expanded to cover
the second strongest mode. By the point the loss saturated, the transported density covered all
modes, with attracting dynamics surrounding each mode in the learned vector field (Fig. 4b). The
ranks of the weights correlated with the learning of each modes, with an increase in W1 at each time
a mode was learned (Fig. 4d). The first layer adjoint rank and second layer state rank also reflect
mode learning, with sharp changes at each inflection point (Fig. 4e-f). By systematically varying
the imbalance between the strongest and weakest mode weightings, we observed the time to learn
increasing super-linearly with increasing imbalance (Fig. 4c).

D.1. Non-linear flow matching

In section 4, we consider a task of learning a mixture of Gaussians target distribution with isotropic
covariances:

z ∼ pdata(z) =

M∑
i=1

πiN (z|µi, σ
2
∗Id) ∈ Rn

from a unimodal initial distribution

x0 ∼ p0(x) = N (x|0, σ2Id) ∈ Rn.

with σ = 1.0 and σ∗ = 0.1. The mixture weights are distributed according to a power law: πi =
i−α∑
i i

−α , α = 3. We choose the linear interpolation probability path, xt = tz+(1− t)x0. Motivated
by the form of the analytic field derived in section D.3, we parameterise our model as:

uθ(x, t) = c(t)x+ (1− tc(t))W2ReLU(W1x+ b)

26



LOW-RANK BIASES IN THE LEARNING DYNAMICS OF GENERATIVE MODELS

where c(t) is given explicitly to the model and W2 ∈ Rn×m, W1 ∈ Rm×n, b ∈ Rm are trained
parameters. We train using the conditional velocity objective:

L = Ex0,z

[∫ 1

0
||uθ(x, t)− (z− x0)||2dt

]
There is a fundamental theorem in flow matching which says that in loss has the same gradients
(up to a constant) to training on the unconditional velocity field[31]. To train the model, we use
full-batch gradient descent with a fixed set of initial samples and time points. We initialise weights
as wij ∼ N (0, σinit/

√
n) and b = 0. The hyperparameters are:

n m σinit lr Iterations Batch size Optimizer
5 64 1e−4 5e−4 10k 1000 Adam

Learned density To compute the log-density of the learned model, log pθ,t(x), we use the
instantaneous change of variables for probability flow, derived from the continuity equation[12]:

log pθ,t(x) = log p0(x)−
∫ t

0
∇ · uθ(x, t)dt

By solving the same augmented ODE as in appendix B.1, we can compute the accumulated log-
density at time t at a grid of initial points.

Time to learning vs mode imbalance In figure 4c, we plot the time taken to learn the smallest
mode as a function of the imbalance between the weightings of the largest and smallest modes.
We used a symmetric 3-mode setup in 2-d, with weightings π = [α, 1−α

2 , 1−α
2 ], and with α ∈

[0.01, 0.20]. We define the time to learn as the first training iteration (except initialisation) where
any generated sample is within a threshold distance of the smallest weighted mode.

D.2. Marginal distribution for MoG targets

At time t, the linear interpolation path yields the conditional (on a data sample z) probability distri-
bution

pt(x|z) = N (x|tz, (1− t)2σ2Id).

Marginalising over the data distribution:

pt(x) =

∫
pt(x|z)pdata(z)dz

=

∫ (
N (x|tz, (1− t)2σ2Id)

)(∑
i=1

πiN (z|µi, σ
2
∗Id)

)
dz

=

M∑
i=1

πi

∫
N (x|tz, (1− t)2σ2Id)N (z|µi, σ

2
∗Id)dz

=
M∑
i=1

πip
(i)
t (x)

where p
(i)
t (x) = N (x|tµi,Σt) is the probability density conditioned on target mode i and Σt =

(t2σ2
∗ + (1− t)2σ2)Id.

27



LOW-RANK BIASES IN THE LEARNING DYNAMICS OF GENERATIVE MODELS

D.3. Marginal velocity field for MoG targets

We start by writing the conditional velocity field for the linear interpolation path:

ut(x|z) = ẋt = z− x0

Rearranging the probability path equation we get

x0 =
xt − tz

1− t

which we can substitute into the conditional velocity to remove dependency on x0:

ut(x|z) =
1

1− t
(z− x)

To obtain the marginal field (for the ith target mode) we marginalise over z by taking the expectation
with respect to the posterior distribution pt(z|x):

u
(i)
t (x) = Ez∼pt(z|x)[ut(x|z)]

=
1

1− t
(Ez∼pt(z|x) [z]− x)

To evaluate the expectation, we use the following result:

Theorem 6 Let u ∼ N (au, Bu) and v ∼ N (av, Bv).

p(u|v + u) = N
(
au +Bu(Bu +Bv)

−1 [(u+ v)− (au + av)] , Bu −Bu(Bu +Bv)
−1Bu

)
I.e. the conditional distribution of the sum of two Gaussians is itself Gaussian.

Applying this, we obtain E[z|x] = µi + tσ2
∗IdΣ

−1
t (x− tµi) where Σt = t2σ2

∗ + (1− t)2σ2. Thus
the field becomes:

u
(i)
t (x) =

1

1− t

(
µi + tσ2

∗IdΣ
−1
t (x− tµi)

)
− 1

1− t
x

(1)
=

1

1− t
µi −

1

1− t
(x− tµi)−

t

1− t
µi +

t

1− t
σ2
∗IΣ

−1
t (x− tµ)

(2)
= µi +

[
t

1− t
σ2
∗I −

1

1− t
Σt

]
Σ−1
t (x− tµi)

(3)
= µi +

tσ2
∗ − (1− t)σ2

t2σ2
∗ + (1− t)2σ2

(x− tµi)

where in (1) we have added and subtracted by t
1−tµi, in (2) we took out a factor of Σ−1

t (x− tµi)
on the right, and in (3) we have substituted in the expression for Σt and simplified. Defining
c(t) = tσ2

∗−(1−t)σ2

t2σ2
∗+(1−t)2σ2 we can write the field as

u
(i)
t (x) = c(t)x+ (1− tc(t))µi

Note that this is still conditional on a specific target mode µi. To get the full unconditional field, we
use the continuity equation:
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Theorem 7 (Continuity Equation) For a flow model with vector field ut and x0 ∼ pinit, then
xt ∼ pt for all 0 ≤ t ≤ 1 if and only if

∂tpt(x) = −∇(ptut)(x)

for all x ∈ Rd, 0 ≤ t ≤ 1.

Then, using the form of the marginal probability path in section D.2, we can write the LHS as

∂tpt(x) = ∂t

(
M∑
i=1

πip
(i)
t (x)

)
(1)
=

M∑
i=1

πi∂tp
(i)
t (x)

(2)
= −

M∑
i=1

πi∇(p
(i)
t u

(i)
t )(x)

(3)
= −∇

(
M∑
i=1

πip
(i)
t (x)u

(i)
t (x)

)

where in (1) we used the linearity of derivatives, in (2) we used the continuity equation for the ith

target mode and in (3) we use the linearity of the divergence operator. Comparing this to the RHS
of the continuity equation, we get that

pt(x)ut(x) =
M∑
i=1

πip
(i)
t (x)u

(i)
t (x)

which we can rearrange to get

ut(x) =
M∑
i=1

γ
(i)
t (x)u

(i)
t (x)

where γ
(i)
t (x) =

πip
(i)
t (x)

pt(x)
acts as a weighting between different modes. Substituting the expression

for the field conditioned on target mode i, we obtain the final form of the marginal field:

ut(x) = c(t)x+ (1− tc(t))

M∑
i=1

γ
(i)
t (x)µi

where we used the fact that
∑

i γ
(i)
t (x) = 1.

D.4. Operators of the non-linear model

Consider the loss functional:

L = Ex0,x1

[∫ 1

0
ℓ(x̄(t))dt

]
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where ℓ(x̄(t)) = ||Φ(x̄(t)) − u(x̄(t))||2 is the MSE objective for model Φ and target velocity u,
and x̄(t) is the interpolated trajectory. Also consider a deep neural network architecture:

Φ = Wk ◦ ϕ ◦Wk−1 ◦ ϕ ◦ · · · ◦W1

which has ith layer pre-activations zi = Wi ◦ ϕ . . . and post-activations hi = ϕ(zi) for some
non-linearity ϕ. The gradients with respect to the ith layer weights are:

∇WiL = Ex0,x1

[∫ 1

0
∂ziℓ(x̄(t))⊗ hi−1(x̄(t))dt

]
= Ex0,x1

[∫ 1

0
R(x̄(t))

∂Φ

∂zi
⊗ hi−1(x̄(t))dt

]
where R(x̄(t)) = Φ(x̄(t))− u(x̄(t)) is the residual per sample.

Now we define our network as in section ?? (omitting the skip connection which contributes
zero to the gradient, and the time-dependent pre-factor which just scales the gradient):

Φ(x) = W2ReLU(W1x+ b)

We can then compute the gradients as:

∇W1L = Ex0,x1

∫ 1

0
diag

(
ReLU′(z1)

)
W⊤

2 R(x̄(t))︸ ︷︷ ︸
A1

⊗ x̄(t)︸︷︷︸
X̄1

dt



∇W2L = Rx0,x1

∫ 1

0
R(x̄(t))︸ ︷︷ ︸

A2

⊗h1(x̄(t))︸ ︷︷ ︸
X̄2

dt


where we define A1, A2 as the adjoint (backward) operators and X̄1, X̄2 as the state (forward)
operators for layer 1 and layer 2 respectively.
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