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Abstract

We theoretically study the hallucination phe-
nomena in two canonical diffusion samplers:
the stochastic Denoising Diffusion Probabilistic
Model (DDPM) and the deterministic Denoising
Diffusion Implicit Model (DDIM). We analyze
the reverse ODE (DDIM) and SDE (DDPM) for
a Gaussian mixture target, proving that after a
critical time 7, (a) DDIM can become stuck on
the segment connecting the two nearest modes
and (b) DDPM stochasticity helps it become un-
stuck from this region, thus avoiding hallucina-
tion. Our empirical validation verifies that DDPM
has a significantly lower hallucination rate than
DDIM when this region is entered. Building on
our observations, we exhibit how using additional
stochastic steps can help DDIM avoid hallucina-
tions and offer new insights on how to design
improved samplers.

1. Introduction

Despite significant progress, state-of-the-art diffusion mod-
els still exhibit hallucinations which do not abide by the
structural, semantic constraints present in their training dis-
tribution. This includes distorted hands, implausible object
boundaries, and temporal inconsistencies in video. Con-
cretely, hallucinations can be characterized by generations
which arise when the reverse diffusion trajectory is guided
toward regions outside the set of constraints implied by the
target distribution.

To address this issue, prior work has focused on a variety
of different strategies. In the domain of text generation, Lu
et al. (2025) identify a local generation bias in image diffu-
sion models by highlighting their inability to model global
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context in MNIST digits. Aithal et al. (2024) characterize
hallucinations as mode interpolation in Gaussian mixture
models and propose a metric for detecting interpolations.
Triaridis et al. (2025) explore dynamic guidance as a means
of mitigating hallucination. Although these works provide
strategies to detect hallucination, none of them explore why
hallucinations arise by systematically studying the design
and mechanics of the reverse diffusion process.

We focus on the distinction between two popular samplers:
the stochastic Denoising Diffusion Probabilistic Models
(DDPM) (Ho et al., 2020) and the deterministic Denoising
Diffusion Implicit Models (DDIM) (Song et al., 2021a).
These samplers are trained identically; however, they differ
in the sampling strategy they employ during the reverse
process. DDPM conducts an equal number of forward and
reverse steps, matching the introduction of noise in the
forward diffusion SDE. DDIM, on the other hand, does not
include this noise in the reverse process. DDIM introduces
step skipping through a non-Markovian reverse process,
offering faster inference. We identify that removing the
noise in the reverse process contributes significantly to
hallucinations. This observation has been made empirically
by prior works in the context of counting hallucinations (Fu
et al., 2025). However, to the best of our knowledge, a solid
theoretical characterization of this phenomenon remains
absent. We fill this gap and address hallucination as a
structural artifact of the reverse process. Concretely, we
ask the following question:

Can we formally characterize why DDIM hallucinates more
than DDPM?

To answer this question, we study the reverse Probability
Flow (PF) ODE (DDIM) and the reverse Variance Preserv-
ing (VP) SDE (DDPM) when the data distribution is an N-
mode Gaussian mixture'. This setup lends itself to rigorous
theoretical analysis. Additionally, we study hallucinations
formulated as mode interpolations: a phenomenon where a
sampled diffusion trajectory ends up at the line connecting
modes of the data distribution (Aithal et al., 2024).

"Under mild regularity conditions, the marginal densities are
identical for DDIM and DDPM.
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As demonstrated in Figure 1b, our analysis reveals that
DDIM/DDPM convergence occurs in 2 phases: (i) an
early convergence phase dominated by attraction to the
nearest line segment between two data modes and (ii)
a late convergence phase governing motion along the
line connecting these two modes. We demonstrate that
the final steps of a trajectory under the late convergence
phase determine the outcome of sampling and are a crucial
difference between these two samplers. Specifically, in this
final phase, the noise component of DDPM helps it escape
regions on this line segment where DDIM gets stuck, thus
avoiding hallucinations. Our theory demonstrates that this
is the foundational reason that DDPM has an edge over
DDIM, regardless of the number of reverse steps employed.

These findings rule out several previously held beliefs on
DDIM hallucinations. For example, although practitioners
often skip DDIM steps and thus incur numerical error when
sampling, we demonstrate that this does not explain the
hallucination rate gap. We find empirically that the DDIM
and DDPM hallucination rate gap persists under the same
discretization, and our theoretical results are derived under
zero numerical error. Additionally, Aithal et al. (2024) at-
tribute mode interpolation to the smoothing of the score
function due to approximation with a neural network. Our
results, however, are derived under the exact score function,
i.e, the expected score on using infinite samples from the dis-
tribution. We find that, with the exact score, the mechanism
causing mode interpolation can be cleanly characterized.

In summary, our contributions are as follows:

1. We rigorously study the source of DDIM hallucina-
tions as observed in an N-mode Gaussian mixture,
demonstrating that after a critical time 7, DDIM trajec-
tories converge to the nearest line segment joining two
modes and then can become stuck near the midpoint,
thus hallucinating. This is illustrated in Figure 1.

2. We leverage this to provide a theoretical justification
for why DDIM hallucinates more than DDPM: the
noise of DDPM can help it become unstuck from this
hallucination region around the midpoint. This is illus-
trated in Figure 1c.

3. Empirically, we invalidate that the DDIM hallucination
rate gap can be explained by step skipping and demon-
strate that adding a few DDPM steps after DDIM con-
verges near the midpoint neighborhood can help the
trajectory escape, lowering hallucination rate.

2. Problem Setting

Notation: Bolded lowercase letters x € R% denote vec-
tors of dimension . [N], for scalar N € N, denotes the

integer subset {1,2, ..., N'}. For a function f, we use Vg f
to denote its gradient if f : R® — R and its Jacobian
if f: R® — R° We denote by x; : [0,7] — R and
@ : [0,T] — R” time-dependent scalar-valued and vector-
valued functions, respectively, from scalar time 7" to 0 un-
less otherwise specified. We use &; to denote the time
derivative of z; and similarly use @ for x;; for all other
derivatives, we use the notation - f(z). N (a; pu, oI is
used to denote the probability density function of a w-
dimensional Gaussian centered at p with variance o21I.
We write stochastic differential equations (SDE) as dx; =
b(t,z;)dt + o(t,x;)dW; where W, € R¥*! is the stan-
dard Brownian motion. We provide a full list of notation in
Sec. A, and a symbol table in Sec. J.

Diffusion Models: The goal of diffusion models is to learn
to transport a simple base distribution py,se to @ more com-
plicated target distribution pg,,. Throughout, we consider
Phase t0 be the standard Gaussian A/(0, I) (Sohl-Dickstein
et al., 2015). We first define the DDPM Variance Preserving
(VP) forward SDE (Song et al., 2021b):

dry = —3Bimedt + /B dW,, (H

where [, is a noise schedule and W is the standard Brown-
ian motion. We then denote &, := exp(— ft B(s)ds). We
consider the standard setting where &; € C*, @g = 1, and
ar = -y for some v =~ 0. By Anderson’s theorem (Ander-
son, 1982), Eq. (1) can be reversed as:

dzy = _%Bt (¢ + 2V, logpe(@y)) dt + /B AW,

) )
for reversed Brownian motion W;. Here, the marginals p;
are given by convolving the target distribution pg,, With a
standard Gaussian: pi(€) = [ Paaa(Y)N (5 Voury, (1 —
a)I)dy. Since access to the true score Vg, log pi(xy) is
usually unavailable in practice, one instead learns the score
field sg(x:). Then, discretizing Eq. (2) with sy, using Euler-
Maruyama’s method, provides a stochastic algorithm to
sample from target distribution pg,a, beginning with a base
instance xr ~ N(0,I).

For DDIM, we define the (reverse-time) probability flow
ordinary differential equation (PF ODE):

1
@1 = 5 Bu(@: + Va, log pu (1), 3)

where the marginals p; are the same as those in Eq. (2).
Notice that Eq. (3) is exactly Eq. (2) without the noise
term, up to a constant multiplication of the score. Similarly,
one estimates the score field sg(x;) and discretizes Eq. (3)
with a first-order exponential integrator (Lu et al., 2022)
to obtain a deterministic sampling method for py,, (Song
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Figure 1. (a) In 100,000 generated samples for a 25-mode Gaussian mixture target, despite using the same pretrained model, DDPM
(left) hallucinates significantly less than DDIM (right). (b) Towards the beginning of the reverse process, the trajectory selects a line
segment to converge to. After that, the trajectory converges rapidly to the nearest line segment: either the true mode or the midpoint
neighborhood. (c) Within the midpoint neighborhood, DDIM can get stuck and hallucinate, while DDPM can escape with added noise

and avoid hallucination.

et al., 2021a). In the main paper, we theoretically study
the dynamics of Eq. (3) and Eq. (2) assuming access to the
exact score function. We discuss this regularity condition
in Sec. I. We also provide an empirical study under the
inexact score function in the main paper experiments (Sec. 6)
and theoretically characterize the inexact score function
dynamics in Sec. C.

Finally, we consider a Gaussian mixture target distribution
of N components, pga(x) = Zfil N (x; u?, 0?1).

Applying linearity of convolution yields that
pe(x) = S milN (a; pf), o 1). where ) = /G

2
and 07 = o?a; + (1 — &;). We then denote 57 := -

as the effective variance; note that this starts large at thfé
beginning of the reverse process, but becomes o2 at the
end, i.e, the variance of an individual Gaussian mode. In
the main paper, we consider the equal weights case where
m; = m; Vi, j € [N]; we extend this to the unequal weights
case in Sec. B of the appendix.

3. Related Work

Diffusion Models: Diffusion models generate samples
by reversing a noise corruption process, with DDPM (Ho
et al., 2020) and its deterministic fewer-step counterpart
DDIM (Song et al., 2021a). Score-based generative mod-
eling unifies DDPM-style reverse SDEs and DDIM-style
PF ODEs (Song et al., 2021b); recent theory studies the
gap between ODE- and SDE- sampling distributions (De-
veney et al., 2025), convergence guarantees for DDIM vs.
DDPM (Beyler & Bach, 2025), and statistical guarantees
on the PF ODE (Chen et al., 2023; Cai & Li, 2025). Recent
work also explores differences between the ODE and SDE
in terms of performance (Cao et al., 2023) and proposes
hybrid samplers (Xu et al., 2023). However, these works do
not explicitly study hallucinations. Additionally, instead of
studying how ODE/SDE trajectories evolve, they compare

statistical distances (e.g., Wasserstein distance (Deveney
et al., 2025)). These analyses do not provide insight into
where and when hallucinations arise. To our knowledge, our
work is the first to mathematically study the differences in
hallucination mechanisms between DDIM and DDPM from
the lens of the reverse ODE and SDE.

In our work, we also isolate key times in the reverse process
trajectories for DDIM and DDPM. Several recent works
isolate key times in the reverse trajectory as well: seman-
tic features emerge in narrow time windows (Li & Chen,
2024) and, given the memorizing score function, there are
distinct regimes of feature emergence and memorization
(Biroli et al., 2024). Notably, these times and reverse pro-
cess regimes are obtained under different regularity con-
ditions and differ from ours. Bonnaire et al. (2025) study
critical timesteps during diffusion training (e.g., the relevant
steps of SGD), but this differs from our study of relevant
steps in the reverse process.

Aside from quantifying key timesteps in the reverse pro-
cess, IN-mode Gaussian mixtures remain a central controlled
testbed for understanding diffusion sampler behavior, with
recent theory directly analyzing diffusion guidance (Wu
et al., 2024), smoothness (Liang et al., 2025), convergence
(Li et al., 2025), memorization (Buchanan et al., 2025),
and generalization (Zhang et al., 2026) properties in N-
Gaussian-mixture regimes. Our work adds to this thread of
research, filling a gap in the mathematical understanding of
hallucinations across different types of diffusion inference
processes.

Hallucinations in Diffusion Models: A growing line of
work defines diffusion hallucinations as “mode interpola-
tions”, or sampled instances that are interpolations between
modes of the target distribution (Aithal et al., 2024). For
example, in our Gaussian mixture setting, modes are the
means of the Gaussian components and mode interpolations
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are instances which lie on the line segment joining any two
modes. This is distinct from “mode collapse” (Zhang et al.,
2018; Thanh-Tung & Tran, 2020), which describes a loss of
diversity due to collapsing onto a subset of the true modes.
In line with these recent works, we use mode interpola-
tion as our working definition of hallucination, finding both
empirically and theoretically that DDIM interpolates more
often than DDPM. In this work, we assume a well-separated
Gaussian mixture (Shah et al., 2023). This assumption is
natural for any rigorous analysis of mode interpolation hal-
lucinations; if regions of high probability mass around the
modes overlap, then there are no mode interpolations since
all samples are in these valid regions. Furthermore, while
Aithal et al. (2024) attribute mode interpolation solely to
the smoothing of the learned diffusion score field, we find
that the mechanism underlying mode interpolation can arise
even with the exact, non-smoothed score field.

Furthermore, many papers study detection and mitigation of
hallucinations (Betti et al., 2026; Chandran.C et al., 2025;
Triaridis et al., 2025; Somepalli et al., 2023); in contrast,
we study how hallucinations arise specifically due to the
choice of inference procedure. This emphasis is further
supported by concurrent work showing higher counting hal-
lucination rates for DDIM than DDPM (Fu et al., 2025),
distributional differences in ODE- and SDE-based samplers
(Deveney et al., 2025; Beyler & Bach, 2025), and empirical
evidence that stochastic samplers outperform deterministic
ones in scientific generation tasks (Shehata et al., 2025).
Additionally, Triaridis et al. (2025) highlight the need to
understand the difference in hallucination mechanisms be-
tween DDIM and DDPM for future mitigation methods,
rather than treating mitigation purely as a post-hoc problem.

4. DDIM Hallucinations

In what follows, we aim to study how DDIM hallucinates.
To do so, we first demonstrate that after the variance of p;
becomes sufficiently small, DDIM in Eq. (3) converges to
the e-tube around the nearest 7, j-mode segment, which is

the line segment joining the two nearest modes ME” and

ugj ) illustrated in Figure 2. Then, the rest of the DDIM
dynamics remain within this tube, parallel to the nearest ¢, j-
mode segment. Thus, if DDIM does not converge directly
to one of the modes, then mode interpolation can happen
on the ¢, j-mode segment. Next, we demonstrate that there
exists a radius around the midpoint of the nearest ¢, j-mode
segment such that DDIM cannot escape. In Sec. 5, we move
to studying DDPM, demonstrating that the noise term in
Eq. (2) leads to DDPM escaping the midpoint neighborhood,
thus avoiding hallucination.

To begin, we prove that DDIM with Eq. (3) converges to
the tube around the nearest ¢, j-mode segment after suf-
ficient time. Firstly, we define an e-extended a, b-mode
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Figure 2. (1) In black, we have the line segment Lgi’j) joining
two modes. (2) Together with the red portion, this forms LE?;J).
(3) We then have the c-ball surrounding modes ¢ and j. (4) Next,

we have Tu hcifgj ). (5) We also illustrate the midpoint of the line

segment y; (where w; = 0), discussed in Prop. 4.7. This provides
a high-level description of key objects used throughout Sec. 4,
and is not intended to describe the boundary between true and
interpolated samples.

segment for a,b € [N] as Lifls’b) = {ugb) + v(uga) -

pgb)) : v € [—g,1+ ¢]}. When ¢ = 0, this refers
to just the line segment joining the two modes; we de-
note this by L§‘“’). Next, we define the orthogonal dis-
tance of a trajectory to an e-extended a, b-mode segment

as d (x, L,E?E’b)) = infyeLia*“ |ly — x:||2 and a (-tube
around L{“" as Tubegilb) = {y € R : Jk €

L st ||y — k|| < ¢}. We similarly define the ¢-ball
around a mode. These key objects are illustrated in Figure 2.
We then state our primary assumption.

Assumption 4.1 (Two-Mode Dominance). Consider a re-
verse diffusion process governed by Eq. (3) with Gaussian
mixture target distribution pgu... Assume that there exists a
time 71 € (0,T) such that for t < 71 there exists i,j € [N],
i # j, where, for any k ¢ {i,j}:

e — |2 > min (||a:t RPN Mﬁj)H%) +A¢,

for some margin Ay > 202k where k > 1.

Remark: In the reverse process, the variance of p,; begins
large but decays to o by ¢ = 0. Thus, we assume a critical
time such that the oy is sufficiently small with respect to
the distances from the modes. Note that in the case that the
trajectory is very close to one particular mode, Asm. 4.1 can
hold for several pairs of modes, for example modes ¢, j and
modes 7, k. In this case, as we demonstrate later, the instance
will simply converge to mode ¢, thus converging to the line
segment between ¢ and any associated mode, including ¢, j.
Otherwise, Asm. 4.1 says that, after sufficient time in the
reverse process, the trajectory is nearer to a pair of modes
than any other modes. Next, the bound on the margin is say-
ing that this distance is sufficiently large with respect to the
variance of the mixture. This well-separation assumption is
critical for any analysis of mode interpolations, ensuring that



Why DDIM Hallucinates More than DDPM: A Theoretical Analysis of Reverse Dynamics

the rest /N — 2 modes do not have regions of high probability
mass which overlap with modes i and j. If this assumption
does not hold, a mode interpolation between modes ¢ and j
may not be a hallucination and may instead be a high proba-
bility instance under pqat,. Such well-separation conditions
are common in diffusion analyses (Shah et al., 2023). We
empirically verify this assumption in Figure E.6, finding
that it holds for large x >> 1.

Given this assumption, we prove our first core result, demon-
strating that DDIM converges fast to the e-tube around the
1, 7-mode segment after ¢ < 71 in Asm. 4.1.

Theorem 4.2 (Convergence to Tubegfg] )). Suppose Asm. 4.1
holds. Then, there exists a time T < Ty such that for all
t € [0,7), we have exponential decay of the orthogonal
distance to the e-tube of the nearest i, j-mode segment, i.e.:

di(xy, Lifgj)) <0 (dj_(wT» Léfi)) exp(—u(t)) + 5) ;

where ¢ € O(Nexp(—«)) and u(t) = [ &5 ds,

which is monotonically increasing as t — 0. This
yields that, for any ¢ € (0,1), with probability at least
1 — 2exp(—(w)¢?/8), we have that:

du(@e, L) < O (V@)1 + ) exp(—u(t)) +<)

Proof Sketch: Rescale Eq. (3) and then compute the dy-
namics around the nearest 7, j-mode segment. Then, decou-
ple the dynamics into parallel and orthogonal components.
Finally, solve a first-order linear ODE for the orthogonal
component and show that the parallel component remains
restricted to only the e-extended nearest ¢, j-mode segment.
A full proof is provided in Sec. H.1.

Note that the rate of convergence to ’I‘ubegfg ) is damped
by the initial distance from the segment, which scales with
/@ with high probability. Next, note that after 7, if the

trajectory enters Tubegfgj ), the trajectory stays there.

Corollary 4.3 (Trapping in Tubegi’j )). Foranyt e [0, 7],

&
where T is defined in Theorem 4.2, if x; governed by
(4,4)

the dynamics of Eq. (3) enters Tube,[’, where € €

O(N exp(—k)), it stays there.

As such, once the instance is in Tube,gfg ). the only nontrivial
component of the dynamics are the parallel dynamics to the
nearest %, j-mode segment Lgfgj ) within Tubegf'a'j ). We thus
study these parallel dynamics; however, before doing so, we
introduce a new assumption.

Assumption 4.4 (Modes Sufficiently Far Apart). Consider a
reverse diffusion process governed by Eq. (3) with Gaussian
mixture target distribution pg... Then, consider time 19 €
(0,T), such that for t < 7o:

= |p = p|3 > 4ré7w,

2
where k > 1 from Asm. 4.1 and 67 = 2—’1‘

Remark: Here, we assume that the effective variance is
small enough such that the distance between the two modes
of interest, p) and p(), is larger. Furthermore, ¢ is not
time-dependent. While  in Asm. 4.4 could be different, we
take it to be the same as Asm. 4.1 for simplicity. Asm. 4.4
scales with dimension w in order to ensure regions of high
probability mass do not overlap between modes 7 and j in
high dimensions (Saremi & Hyvirinen, 2019), so that mode
interpolations remain a valid definition of hallucination. We
empirically verify this assumption in Figure E.6, finding
that it holds for large x >> 1.

Next, we find that there are stable equilibria near the true
modes:

Proposition 4.5 (Mode Stability). Suppose Asm. 4.1 and
Asm. 4.4 hold. Considert < 7 where 7 = min{r, 72}. Then,

with respect to the parallel dynamics to Li,ié] ) \while the

trajectory is in Tubegfé] )| there exist instantaneous stable

equilibria in a e-ball around modes ugi) and uij)

€ € O(N exp(—k)), for & > 2log N + ©(1).

, where

Proof Sketch: Apply the intermediate value theorem to show
existence, then bound the drift derivative to check stability.
See Sec. H.3 for a full proof.

Remark: Note that these parallel dynamics are the exact
parallel dynamics in Eq. (G.50), incorporating an additional
term due to the influence of the N — 2 other modes, which
is bounded by €.

Furthermore, trajectories in a neighborhood of these instan-
taneous equilibria converge to a stable trajectory around the
equilibria.

Corollary 4.6 (Tracking Stability). With the same condi-
tions as Prop. 4.5, there exists a stable trajectory in a neigh-
borhood around &' such that any two trajectories, in that
same neighborhood, converge to the stable trajectory. This
holds similarly for ;.

Remark: In particular, this means that trajectories which
end up near & stay near &;”*, and same for £;7.

Next, we find that there is a neighborhood around the mid-
point for which the parallel dynamics are trapped. Effec-
tively, if an instance is trapped around the midpoint, this
yields mode interpolation.

Proposition 4.7 (Trapping in Midpoint Neighborhood).
Suppose Asm. 4.1 and Asm. 4.4 hold. Let 7 = min{t, 5 }.
Furthermore, suppose m; = m;. Then:
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1. Fort <, consider the approximate parallel dynam-

i ), and denote these dynamics by &;.

<i>+,L<j>

ics in Tubet

+ wy, where wy is

the component of Eq. (3) orthogonal to LE 27, is a hy-

perbolic (instantaneously) unstable equlllbrlum with
respect to these dynamics, with unstable eigenvalue

2
At = 4%2 — 1. Note that y; is exactly where & = 5

Then, the point y; =

2. Suppose 73 < 7. Consider £(-) as the approximate

(1 J).

parallel dynamics in Tube; Choose a (nondi-

menwonallzed) radius 9 € (0, 3] satisfying 0 <
9 < 2(1+>\)2, where A := minyic(o, 7,y A and =
max{se(0,ry)} At Let Ay := X+ 2(1 + X\)20. Then, if
0 < |&r, — 3| < Vexp(—Ay73), then:

1
& — §| < ¥ forevery t € [0, T3].

Equivalently, to possibly exit the midpoint neighbor-
hood of radius 9, a necessary condition is:

9

‘573 - 7|)

1
T3 > log(

Proof Sketch: Compute the root of the approximate par-
allel dynamics and check its derivative’s positivity. Com-
pute its unstable Jacobian eigenvalue ;. Bound the second
derivative of the parallel dynamics and use this to bound the
derivative of |¢; — 3|; applying Gronwall’s and leveraging
our choice of ¥ yields the result. A full proof is provided in
Sec. H.5.

Discussion: This proposition demonstrates that, for a suf-
ficiently small time budget 73, DDIM trajectories cannot
leave a ¥-neighborhood of the midpoint. Even though the
midpoint repels the instance along the line as an unstable
equilibria, it does not do so sufficiently fast enough to reach
the true modes. Additionally, note that if w; is nonzero,
this becomes a hyperbolic saddle: the negative eigenval-
(4,4)

ues represent attraction to L; ~’. This corresponds with

the fact that the component of Eq. (3) orthogonal to Lii’j )
vanishes in sufficient time per Theorem 4.2. We empirically
demonstrate this in Figure E.12.

Note that we use the “approximate” parallel dynamics given
in Eq. (H.234) to prove this result. The approximate dy-
namics ignore the € term induced by the N — 2 modes. In
Prop. B.1, we prove that using the exact parallel dynamics
in Eq. (G.50) only shifts the location of the point which
trajectories get stuck near. Empirically, as demonstrated in
Figure E.12, we find that the location shift is negligible. We
provide a comprehensive theoretical study of this in Sec. B.
Additionally, the saddle still exists under score estimation
error, as demonstrated in Sec. C.

In particular, this defines two regimes of convergence in the
diffusion reverse process for the N component Gaussian
mixture, which we illustrate in Figure 1: (a) After 7, x;
moves fast towards Tube(m (b) If &, converges outside a

¥-neighborhood of the m1dp01nt, near one of the true modes

u( ) or ugj ), it converges fast to this true mode. Otherwise,

if it converges near the midpoint y;, the trajectory gets
“stuck” and requires large remaining time 73 to leave.

5. DDPM Hallucinations

Recall that DDPM follows the reverse SDE Eq. (2), which
shares the same drift as the PF ODE Eq. (3) (up to a constant
factor) but includes an additional Brownian forcing term.
Consequently, DDPM exhibits the same two qualitative con-
vergence stages as DDIM, described in Sec. 4, which we
also verify empirically in Sec. 6. Here we focus on the final
stage, when the trajectory is governed by the parallel dynam-
ics within Tube(”) In this regime, we show that DDPM
is substantially less likely than DDIM to terminate in the
midpoint neighborhood responsible for mode interpolation
hallucinations.

For modes p( and p?), we define their bisector hy-
{y € R" ¢ |y —p)3 =

Inside Tubeg ) Theorem 4.2 implies that

perplane as H(+7) =

ly - O3}
after 7, the relevant motion reduces to a one-dimensional
displacement from H (/) along its unit normal. In what
follows, we make this reduction explicit and then bound the
probability of ending near the midpoint.

PO
= o= u( 2
tor coordinate A; := <a:t — 7(u( D4 pl)), u> and note
(Lte)

2

Formally, let w : and define the signed bisec-

that A, = 0if and only if &, € H(J), ranging from —
and “‘TE along the e-extended ¢, j-mode segment. Apply-
ing It6’s formula to A; and defining the one-dimensional
Brownian motion dB; := (u, dW;) yields:

dAt = b(At,t)dt + \/QT](t)dBt,

where n(t) = 1B, and b(Ayt) = ( — 3B —
BV, log pi(x¢), w). We then leverage this SDE to bound
the probability of DDPM terminating in a 9J-neighborhood
of yf.

Proposition 5.1 (DDPM Terminal Midpoint Bound). Let
Ay satisfy Eq. (4) on t € [0, 73], withn € L'([0,73]) and
N(t) < Nmax for all t € [0,73]. Fix 9 > 0. Assume there
exists a measurable function K : [0, 3] — [0, 00) such that
Soreveryt € [0, 73] and every a € [—29,29),

Ap =0, 4

[b(a, )| < K(t)al. ®)

Assume further there exists Ao, > 0 such that for all t €
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[077'3],
bla,t) < —Mepa Va >, ©
b(a,t) > —Aepa Ya < —9.
Then the terminal midpoint event satisfies
4 2 (73 d
P(|Ao| <¥) < —exp| — ™ Jo n(s)ds _
™ T:
16(1 + [T K(s) ds) 92
Arep V2
2 _ Zrep 7 )
" exp( 2Mmax )
(N

Proof Sketch: We upper bound the probability of terminat-
ing in the midpoint neighborhood by splitting trajectories
into two cases and combining their bounds: (i) those that
remain within a 2¢-slab around the bisector for the entire
reverse-time interval, and (ii) those that exit this slab. On the
confinement event (i), Eq. (5) implies that staying trapped
forces the stochastic martingale term to also remain trapped.
Using Dubins & Schwarz (1965), we view this martingale as
a time-changed Brownian motion with time horizon given
by its quadratic variation 2 foT n(s) ds, and a standard Brow-
nian confinement estimate yields the first exponential term.
On the exit event (ii), to still terminate near the midpoint,
the path must leave to distance 21 and later return to within
9. The strong Markov property at the exit time reduces
this to a return probability from +2¢. Under Eq. (6), an
exponential supermartingale and optional stopping bound
this return, giving the second exponential term. A full proof
can be found in Sec. H.6.

Discussion. Prop. 5.1 is the DDPM analogue of the DDIM
midpoint persistence result in Prop. 4.7. After trajecto-
ries enter Tubegféj ) , DDIM’s remaining failure mode is to
terminate near the bisector, producing mode interpolation
samples. This proposition shows that DDPM makes this ter-
minal midpoint event exponentially unlikely, so trajectories
in the stage where they are within Tubegfg] ) overwhelm-
ingly tend to end near one of the two true modes instead.
We validate this empirically in Sec. 6. The assumptions of
Prop. 5.1 are further detailed in Sec. F and are verified in

Sec. E.7.

6. Experiments

We provide experiments that justify our theoretical assump-
tions; demonstrate our theoretical results; and validate our
subsequent interpretations. We primarily experiment with
a Gaussian mixture consisting of 25 modes arranged on a
uniform grid in 2 dimensions; we study this dataset with
higher dimensions in Sec. E.2. Unless otherwise stated, we
use 1000 DDPM steps (1" = 1000) and 50 DDIM sampling
steps with quadratic skipping. Firstly, we show that mode

[

S

—e— DDIM
——. DDPM

N
N

=
L

200 300 400 500 600 700 800 900 1000
DDIM timesteps

Interpolated samples (%)
w

Figure 3. Hallucination rate for varying number of DDIM steps
used in the reverse process. Notice that the number of DDIM
interpolated samples is consistently larger than that of DDPM.
Thus, this invalidates the idea that the gap between DDIM and
DDPM hallucination rates arises due to skipping steps.

interpolation is a primary source of hallucinations during
sampling. We also demonstrate that the high hallucination
rate gap between DDIM and DDPM is not due to DDIM
skipping steps (i.e., PF ODE discretization) in the reverse
process. Finally, we demonstrate that DDPM noise helps
escape the ¥-neighborhood around the midpoint, thus avoid-
ing hallucinations, as predicted by our theoretical results.
Further experimental details are provided in Sec. F; we
also provide additional experiments on images as well as
ablations in Sec. E.

DDIM Hallucinates More than DDPM: In Figure 1a, we
find that DDIM hallucinates more than DDPM.

We classify a sample as a mode interpolation if it lies more
than 5o from every true mode but within 5o of a line seg-
ment joining two modes. Note that we omit < 0.01% of
instances which land outside 50 of any line segment; these
instances arise due to score error, and we do not focus on
them for the purposes of this work. We expand on our
choice of threshold and characterization of these samples
in Sec. F. Additionally, we reproduce the recent results of
Fu et al. (2025) in Sec. E.3, demonstrating that DDIM has
higher counting hallucinations than DDPM as well for an
image dataset.

Crucially, in Figure 3, we demonstrate that the significantly
higher hallucination rate of DDIM is not due to skipping
steps. Specifically, from coarse ODE discretizations to fine
ODE discretizations, the hallucination rate of DDIM re-
mains larger than that of DDPM.

Finally, we observe that for an axis-aligned grid, halluci-
nations rarely happen on the diagonals joining two modes.
This is also observed by Aithal et al. (2024). We provide
theoretical justification for this in Sec. D.

Convergence to Nearest ¢, j-Mode Segment: In Figure 4,
we validate Theorem 4.2 empirically, firstly finding that As-
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(a) DDIM convergence to the ¢, j-mode segment.
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(b) DDPM convergence to the ¢, j-mode segment.

Figure 4. For both DDIM (Figure 4a) and DDPM (Figure 4b), we plot the convergence rate to the nearest ¢, j-mode segment across
100,000 trajectories, finding that convergence occurs after 7 and thus validating Theorem 4.2. Note that ¢, j change across time in these

figures; however, as expected, after 71 they become fixed. We plot £/ as a dotted black line, finding that convergence to Tube;

(4,3) is

after 7o; thus, only the parallel dynamics become relevant at this stage. We also find that DDPM ends up closer to the nearest ¢, j-mode
segment (dotted red line). Note that DDIM has 50 steps due to quadratic skipping. Uncertainty is quantified in the blue region as the 95%

confidence interval across trajectories.

sumptions 4.1 and 4.4 hold for large x = 7. In Sec. E.1, we
find that these assumptions hold for a range of other large
k as well. We then find that DDIM and DDPM converge
to the c-extended nearest 7, j-mode segment after 71, where
¢ = Nexp(—k). Note that this line segment varies with
time, and ¢, j can change over the reverse process. Impor-
tantly, to verify Theorem 4.2, we compute the distance (and
¢) rescaled by dividing /zo. We also find that the trajec-
tories pass into the e-tube after 72, empirically verifying
that the phenomena described in Prop. 4.7 are relevant as
soon as the trajectory enters the e-tube. These results are
for @ = 2; results for higher dimensions are in Sec. E.2.

DDPM Noise Helps Avoid Hallucinations: In what fol-
lows, we aim to demonstrate that Prop. 4.7 and Prop. 5.1
hold for a nontrivial radius . That is, for 73 = 9 (since
7o = 9 in Figure 4) remaining steps, DDIM trajectories get
stuck within a ¥-neighborhood of the midpoint y; while
DDPM trajectories escape. Specifically, we start DDIM
and DDPM (with appropriately adjusted ;) along L,E“*")
at time 73 and evaluate the hallucination rate after starting
at this point. We do so for 100,000 trajectories across all
a,b € [N]. Critically, in Figure 5, we find that there exists
a9(r3) > 0 such that if a trajectory starts within J(73) of
the midpoint, it hallucinates. Next, the figure demonstrates
that within this radius, DDPM has a significantly lower hal-
lucination rate than DDIM. We thus conclude that the noise
term in DDPM helps it escape the 9J-neighborhood around
the midpoint, thus avoiding hallucinations. In Figure 5, we
leverage this insight to evaluate the following DDIM-DDPM
hybrid procedure: we add z DDPM steps to DDIM after
73, and find that this helps avoid hallucinations as well. In
Sec. E.4, we demonstrate that our results hold across various
choices of 73. Note that 73 is taken with respect to DDIM
steps throughout our experiments.

1.01 -~ DDIM
DDIM + 2 DDPM steps
-8~ DDIM + 5 DDPM steps
0.8 -o- DDIM + 8 DDPM steps
9] -o- DDPM
o
©
—
C 4
506
2
©
£
v] ]
E 0.4
©
I
02 \
0.01

0 10 20 30 40 50
Radius from midpoint (% of £;)

Figure 5. Starting DDIM at 73 = 9, we find that for ¢ = 0.15/,
DDIM gets stuck before it can reach the true modes, i.e., it halluci-
nates, as predicted by Prop. 4.7. Furthermore, DDPM has a lower
hallucination rate within this same /. Thus, we conclude that
DDPM noise helps escape the ¥-neighborhood around the mid-
point, as predicted by Prop. 5.1. Given this, we find that adding z
DDPM steps after starting DDIM at 73 helps mitigate hallucination.
Uncertainty is quantified by the standard error across mode pairs.

7. Discussion

We present a geometric analysis of hallucinations in dif-
fusion models through the lens of Gaussian mixtures. In
particular, after sufficient time, diffusion trajectories un-
dergo two key convergence phases: rapid collapse onto a
nearby line segment connecting two modes, followed by
dynamics along this line. Next, if a trajectory does not con-
verge to one of the modes, it can get stuck near a point; in the
case that Gaussian mixture weights are equal, this is at the
midpoint. This provides insight into the core mechanisms
which differ between DDIM and DDPM: stochastic noise
can help DDPM escape the neighborhood of the midpoint
to one of the true modes and avoid hallucination.
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Our results thus imply that the noise term is beneficial for
reducing mode interpolation hallucinations. Empirically, we
find this to be the case as well: adding only a few diffusion
steps at the end of the reverse process significantly lowers
the hallucination rate. We hope that these results highlight to
the community the pitfalls of preferring DDIM over DDPM
and inspire future work on designing flow-based generative
models which avoid the midpoint neighborhood entirely,
thus mitigating hallucinations.

Limitations and Future Work: Our primary analysis as-
sumes a Gaussian mixture target distribution with well-
separated modes. While we prove some results under an in-
exact score in Sec. C, a full characterization of what changes
under score error is left to future work. Additionally, Aithal
et al. (2024) highlight that mode interpolation can also hap-
pen in image latent space. Thus, a natural extension of our
theoretical analysis to images is studying latent diffusion
(Rombach et al., 2022) with Gaussian mixture latents. Fur-
thermore, we believe that our work provides a first step
towards designing adaptive samplers or models which de-
tect when trajectories are stuck and inject DDPM noise
accordingly, thus mitigating hallucinations while keeping
the computational benefits of DDIM.

Broader Impacts

Hallucinations, generations that violate structural or seman-
tic constraints of the training distribution, are a key obstacle
in the adoption of state-of-the-art generative models, like
diffusion, in safety critical contexts. Our work contributes
to removing this obstacle by giving a mechanistic account
of one category of hallucination: mode interpolation, where
trajectories terminate between modes of the target distribu-
tion. We identify why DDIM, a commonly used diffusion
inference procedure, has a higher hallucination rate than
its stochastic counterpart, DDPM. Concretely, the noise in
the DDPM reverse process can help it get unstuck from a
region around the midpoint, where DDIM would otherwise
hallucinate. Empirically, we highlight that even mild noise
injection can be beneficial, guiding practitioners to safer
generative modeling. Altogether, we believe our work has
positive societal impact.
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Contents of the Appendix

* In Sec. A we provide a full list of notation.

* In Sec. B, we provide theoretical results characterizing how our analysis changes if we assume unequally weighted
modes (i.e., m; # 7).

* In Sec. C, we provide theoretical results characterizing how our analysis changes if we assume the learned inexact
score, rather than the exact score in our main paper.

¢ In Sec. D, we provide a theoretical result characterizing why mode interpolations rarely happen on the diagonal lines
joining two modes in the axis-aligned grid we use throughout our experiments.

* In Sec. E, we provide additional experiments, including verifying assumptions, empirically evaluating higher dimen-
sional Gaussian mixtures and images, and running ablations on several hyperparameters in our experiments.

* In Sec. F, we provide implementation details for our experiments.
* In Sec. G we provide helpful lemmas, which are then used in our proofs in Sec. H.
* In Sec. I, we discuss the use of the exact score throughout our paper.

* In Sec. J, we provide a table of symbols used throughout our paper.
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A. Full Notation

We let € R denote a scalar. Bolded lowercase letters © € R® denote vectors of dimension zw. Bolded upper case letters
X € R¥*% denote matrices with t rows and columns, unless dimensionalities are explicitly specified. [IN], for scalar
N € R, denotes the integer subset {1,2,..., N}. We use ||z||2 to denote the ¢5 norm of a vector z. We use (x1, Z2)
to denote the inner product between vectors @, o, which is the dot product 2”2 unless explicitly specified otherwise.
For a function f, we use V f to denote its gradient if f : R® — R and its Jacobian if f : R® — R°. We denote by
x¢ 1 [0,T] = Rand @, : [0,7] — R™ time-dependent scalar-valued and vector-valued functions, respectively, from time
scalar time 7" to 0 unless otherwise specified. We use @; to denote the time derivative of x; and similarly use x; for x;;
for all other derivatives, we use the notation % f(x). N(x; pu,0%1) is used to denote the probability density function of a
w-dimensional Gaussian centered at g with variance o021, where I is the identity matrix. We write stochastic differential
equations (SDE) as dx; = b(t,z;)dt + o(t, z;)dW; where W; € R¥*! is the standard Brownian motion, which is
equivalent to the weak form x; = o + fg b(s,xs)ds + fg o(s,xs)dW,;. We say that, for f,g : R® — R, f € O(g) if
Je; > 0s.t. f(x) < erg(x) for z sufficiently large; f € Q(g) if 3eg > 0s.t. f(z) > cag(x) for x sufficiently large; and
f€0O(g)if f € O(g) and f € Q(g).

B. Saddle Existence for Unequal Weights and Exact Parallel Dynamics

In Prop. 4.7, we demonstrated that, after sufficient time in the reverse process, the midpoint was an equilibrium with respect
to the approximate parallel dynamics, under equal weights of the 7, j-mode segment 7; = 7;. Here:

1. Under unequal weights, we demonstrate a sufficient condition for an equilibrium to exist.

2. Under the exact dynamics, we demonstrate that there exists an equilibrium, and that it does not differ greatly from the
midpoint. This is also empirically justified by Figure E.12.

Proposition B.1 (Equilibria Location under Unequal Weights and Exact Dynamics). Suppose Asm. 4.1, Asm. 4.1 and
Asm. 4.4 hold and fix t < 7 (with T same as in Asm. 4.4). Consider the induced 1D parallel dynamics inside the tube.

(4,4)

t,e

1. (Unequal weights). Let { := |pu9) — p)||5 . For the approximate parallel dynamics in Tube
parallel to Lgféj, which we denote by £(t) € (0, 1), which satisfies:

there exists a point

(4 ~(2) + S0 3)

ij

In particular, m; = m; implies £;(t) = 3, and 7; < m; implies §5(t) > 3 (and vice versa).

Moreover,
62
Fi;4(65(1)) = P &1 —-g51) -1, (B.9)
so &;(t) is hyperbolic unstable whenever F]; ,(£(t)) > 0.

2. (Exact Parallel Dynamics). Under the exact parallel dynamics characterized in Eq. (G.50), between the two stable
equilibria near modes ™ and p\9) discussed in Prop. 4.5, there exists an equilibrium &y () of the exact parallel
dynamics Furthermore, for k sufficiently large, assume there an interval I containing &; (t) such that, for some m > 0:

F(§)>m>0 VEel, (B.10)
where Fj 4 is the drift of the approximate parallel dynamics. Then, {5 (t) € I satisfies

|En () = &5(t)] < e/m. (B.11)

where € € O(N exp(—k)).
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Proof sketch: Item (1) follows by analyzing the approximate parallel dynamics for a single pair of components: the
equilibrium condition yields the stated log-odds relation, and the location and slope follow from monotonicity and
differentiation of the logistic responsibility. For item (2), under two-mode dominance the exact parallel dynamics are a
uniformly small perturbation of the approximate dynamics. Existence of an interior unstable equilibrium then follows by
continuity and the intermediate value theorem, and a mean-value argument yields the stated displacement bound. A full
proof is given in Sec. H.7.

Discussion: The key contribution of this result is twofold. First, we show that the exact parallel dynamics admit an
interior equilibria rather than assuming its existence. Second, we show that this equilibrium is robust: its location does not
deviate significantly under unequal mixture weights or when passing from the approximate to the exact dynamics. Item
(1) characterizes how unequal weights bias the saddle along the (4, j)-line toward the lower-weight component. Item (2)
shows that under two-mode dominance, the exact parallel dynamics differ from the approximate dynamics by only a small
perturbation, so the interior saddle persists and remains close to its pairwise location. Finally, since an equilibrium exists
between two stable (attracting) ones (which exist and are stable for the exact parallel dynamics per Prop. 4.5), and the exact
parallel dynamics are one-dimensional, intuitively this is an equilibrium which repels i.e. it is unstable. As such, it can also
admit the confinement in a radius discussed in Prop. 4.7.

C. Results under Inexact Score

The preceding analysis leverages the closed-form score of Gaussian mixtures. In practice, the score V logp:(x) is
approximated by a neural network sg(x, t). In this section, we characterize how score estimation error affects the mechanism
established in Prop. 4.7.

Definition C.1 (Score Error Field). Define the score error field as
P(x,t) = sp(x,t) — Vg log pi(x). (C.12)

The learned reverse dynamics become
) 1
T, = _iﬂt (@ + Vi, logpi(ze) + (24, 1)) - (C.13)

Assumption C.2 (Bounded Score Error). There exists ¢ : [0, T] — Rx>q such that ||¢(x,t)||2 < o(t) forall x € Tubegfgj).

Assumption C.3 (Lipschitz Score Error). There exists Ly, : [0, T] — Rxq such that for all z,y € Tube,(f;j ).

Under these assumptions, we establish that (1) the saddle location shifts under score error, and (2) the unstable eigenvalue
can decrease, amplifying the slowdown effect.

Proposition C.4 (Saddle Perturbation). Suppose Asm. 4.1 and Asm. 4.4 hold. Let &; (t) denote the unstable equilibrium of
the exact parallel dynamics from Prop. B.1, with unstable eigenvalue Ay = Fj; ,(£7;(t)) > 0.

Then, for o(t) sufficiently small, the perturbed parallel dynamics admit an equilibrium £ (t) satisfying

20(t)
By

€5 (1) — &55(8)] < +0(o(t)?), (C.15)

where £ = ||u0) — @ ||,

Proof Sketch: Under score error ), the perturbed parallel drift becomes Fiy +(€) = Fi;.¢(€) + e:(£), where |e(€)| < o(t) /¢
by Cauchy-Schwarz. Applying the implicit function theorem at the unperturbed equilibrium and Taylor expanding yields the
displacement bound. A full proof is provided in Sec. H.8.

Remark:. The displacement bound reveals a critical sensitivity: when \; is small (near the threshold ¢ =~ 26;), even small
score errors induce large saddle displacements. This explains why hallucination locations can be unpredictable in trained
models.
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Proposition C.5 (Eigenvalue Perturbation). Suppose Asm. 4.1, Asm. 4.4, Asm. C.2, and Asm. C.3 hold. The perturbed
parallel dynamics have eigenvalue at £;(t):

Mo(t) = Ao +u' Vet (y (&), 1) u+ O(o(t)). (C.16)

In particular:

1. Ifu" Vg u < 0 (error is “contractive” along Lgi’j)), then Mo(t) < A

2. Ifu" Vb (y(€)),t) u < =\ — Co(t) for some constant C' > 0, then \g(t) < 0, and the perturbed saddle becomes
instantaneously stable.

Proof Sketch: Differentiating the perturbed drift Fi ;(£) = F;4(€) + e+(€) and using €}(&) = u' V¢ u yields the
eigenvalue perturbation. A full proof is provided in Sec. H.9.

Remark: (Connection to Prior Work). Aithal et al. (2024) argue that hallucinations arise from score smoothing due to
neural network approximation. Prop. C.5 is complementary: we show that the directional effect of score error (specifically,
w " V1) u along the mode-connecting line) determines whether slowdown is amplified or mitigated. Score error can either
increase or decrease hallucination propensity depending on its directional structure.

We conclude by showing that DDPM’s noise mechanism provides robustness against eigenvalue perturbation.

Proposition C.6 (DDPM Robustness to Score Error). Consider the perturbed DDPM dynamics
dAt = 17‘9(14,57 t) dt + v 277(t) ch (C17)
where bg( Az, t) = b(Ay, t) + €:(Ay) with |é:(a)] < o(t) /L.

Define omax := sup;¢o + o(t). Suppose the exact drift satisfies the escape condition in Prop. 5.1 with constant Aep > 0. If

Q“;" < Aep?s (C.18)

then the perturbed drift satisfies an escape condition with constant Xrep = Arep — &5 > 0, and the escape bound holds
With Aep, replaced by Ayep.

Proof: A full proof is provided in Sec. H.10.

Remark:. DDIM also has an escape mechanism via the unstable eigenvalue Ay > 0. However, by Prop. C.5, score error
can reduce \; or make it negative, converting the saddle into a stable equilibrium. In contrast, DDPM’s escape mechanism
is additive (noise-driven) rather than relying solely on eigenvalue structure, providing robustness even when score error
reduces \;.

D. Interpolation on Mode Diagonals

In what follows, we provide a mathematical justification for why trajectories never mode interpolate on diagonals across
grids:

Proposition D.1 (Diagonal Avoidance on a Grid). Suppose Asm. 4.1 holds with the same notation as above, and assume the

true modes lie on an axis-aligned rectangular grid. Then, if the (i, j) in Asm. 4.1 corresponds to a diagonal pair of some
grid cell, then for everyt < 1y:

min{’?i,ta ﬁj,t} S exp(_ﬂ)a (Dlg)
, where 7; 4, 7;.+ denotes the rescaled responsibilities of modes i, j per Lemma G.2.
Proof Sketch. We can reduce the problem to a single rectangular cell using the implications of Lemma G.3. Suppose, for
contradiction, that the dominant pair (¢, j) corresponds to a diagonal of this cell and that Eq. (D.19) holds for this pair. Then,

using the geometric identity for a rectangle together with Asm. 4.1, we obtain an upper bound on p of order O(e~"). A full
proof is given in Sec. H.11.
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Figure E.6. For both DDIM (Figure E.6a) and DDPM (Figure E.6b), we plot how 71 and 72 change vs. < over 100,000 sampled trajectories,
across 500 equidistant x increments ranging from 1 to 20. As expected, for large x, Assumptions 4.1 and 4.4 hold; this yields that ¢ is
small as well. Furthermore, as expected, as  increases, both of these decrease. Note that 75 is the same across all trajectories, since 22 is
the same across all mode 4, j pairs, so the standard deviation is 0. Furthermore, E[72] is much smoother for DDPM than DDIM, since
DDPM has many more sampled timesteps to evaluate T at; however, since E[71] average 100,000 different 71, it is smooth across DDPM
and DDIM.

Discussion: This proposition is purely geometric, and does not rely on the parallel dynamics. The responsibility of a mode
is its probability density proportional to that of all other modes; in particular, if the minimum of 7; 4, 7; ; is exponentially
small, then the trajectory must be very close to the other mode. In particular, by Cor. 4.6, the trajectory must converge to
the other mode, since it is confined to Tubegfg ). For example, if mode ¢’s responsibility is small, then the trajectory must
converge to mode j.

E. Additional Experiments
E.1. Verifying Assumptions: Asm. 4.1 and Asm. 4.4

In Figure E.6, for the Gaussian dataset with o = 2, we provide results demonstrating that for £ >> 1, 77 and 7, exist and
are valid. In Sec. E.2, we demonstrate that this holds similarly for higher dimensions. Hence, Asm. 4.1 and Asm. 4.4 hold
for k >> 1 Note that, consistently, 7o < 71; in Figure 4, we show that 75 is well before the time that the instance hits the
e-tube, as predicted by Theorem 4.2. Additionally, in u-time per Lemma G.2, Asm. 4.1 and Asm. 4.4 hold similarly.

E.2. Higher Dimensional Gaussian Mixtures

Throughout, we use 25 modes and furthest point sampling, keeping ¢ roughly the same as in the o = 2 case. Notably,
however, some modes are slightly more or slightly less apart than ¢, hence adding uncertainty to 75 across trajectories as
well. In Figures E.7 and E.§8, we validate Assumptions 4.1 and 4.4 for o = 2,4, 8, 16, 32, 64. We find that, as dimension
increases, 71 becomes larger (i.e., nearer to the beginning of the reverse process) and 79 becomes smaller (i.e., nearer to
the end of the reverse process) for both DDIM and DDPM, hence corresponding to different ~ (and thus different €). Still,
our two core assumptions still hold for large «. In Figure E.9, we valuate Theorem 4.2 for both DDIM and DDPM across
the same w increments. For both DDIM and DDPM, we find that exponential convergence still holds. We also find that ¢
increases for DDIM as the dimension increases. Furthermore, ¢ increases for DDPM as well, albeit at a much slower rate.

E.3. DDIM Hallucinates More than DDPM For Images

In Figure E.10, we find that for a UNet denoiser pretrained on our 3 triangle dataset described in Sec. F, across various
choices of training epochs, DDIM consistently hallucinates more than DDPM.
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Figure E.7. 11 vs. k for varying dimensions. We find that 7; increases as dimension increases across both DDIM and DDPM.
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Figure E.8. T2 vs. k for varying dimensions. We find that 75 decreases as dimension increases across both DDIM and DDPM.

E.4. Ablation on 735

In Figure E.11, we find that as 73 increases across samplers, hallucination rate drops, as expected per Prop. 4.7. However,
note that a large T3 is unrealistic; empirically, as demonstrated in Figure 4, 75 is less than 15. Note that all results are in
DDIM steps.

E.5. Jacobian Eigenvalues

In Figure E.12, we show that there exists a positive ()\;) and negative eigenvalue. These two eigenvalues are consistently
positive (negative), demonstrating that the midpoint demonstrating that the midpoint is indeed a saddle. Thus, we can
conclude that score error and studying the approximate parallel dynamics (rather than the exact parallel dynamics) only has
a small effect on the position of the slowdown point.

E.6. Varying Noise Level 1 in DDIM

In Figure E.13, we provide a first characterization of how different noise levels 1 (Song et al., 2021a) applied to the DDIM
steps affect hallucination rate and escape from the midpoint region (contrasting to adding additional DDPM steps in Figure 5).
In line with our results in noise being beneficial for reducing hallucinations, we find that the highest level of noise results
in the lowest amount of mode interpolations. We also provide an analogue of Figure 5 for this setting, demonstrating that
adding noise to DDIM helps escape the midpoint neighborhood, in line with our result in Prop. 5.1.
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Figure E.9. Orthogonal distance to e-extended ¢, j-mode segment for DDIM. We find that, as dimension increases, € increases as well.
Furthermore, the difference in final distances for DDIM and DDPM become more exacerbated as dimension increases.

E.7. Verifying Assumptions: Prop. 5.1

In Figure E.14, we verify the assumptions on b(a, t) in Prop. 5.1 across 400k samples (10k per each line segment). We
find that both assumptions hold, using the exact score presented in our Prop. 5.1, across all 40 line segments for a total of
400,000 samples. Details on how b(a, t), K (t), and Ap are computed are provided in Sec. F. Note that 73 = 9 in DDIM
steps corresponds to 73 = 21 in DDPM steps.

E.8. Midpoint Trapping under the Exact Score

In Figure E.15, we provide an analogue of Figure 5 in the exact score case to demonstrate that the midpoint trapping
mechanism we extract theoretically in Prop. 4.7 and Prop. 5.1 holds, as expected, under the exact score. As discussed in
Sec. I, this then becomes useful and predictive in the learned score case as demonstrated by Figure 5 and Tab. I.1.

E.9. Hallucination Rate Ablations on 7', o, and /¢

In Figure E.16, we demonstrate that the gap in mode interpolation hallucination rate persists across various choices of T', o,
and /. In general, hallucination rates remain roughly stable. As T increases, the gap increases: while discretization error
does not explain the gap between DDIM and DDPM hallucinations, DDIM becomes a prohibitively coarse discretization of
the PF ODE and thus has a higher hallucination rate. As o increases, the gap decreases. This is because regions of high
probability mass begin to overlap, so feasibly classifying samples as hallucinations becomes rare: this is precisely why
Assumptions 4.1 and 4.4 are required, since they ensure well-separated modes where is a useful definition of hallucinations.
For similar reasons, as ¢ decreases, the gap decreases.

F. Experimental Details
F.1. Gaussian Mixture

We train our experiments 25-mode gaussian with varying dimensions. Our setup contains 25 modes with an inter-mode
separation of 2 with each mode having a standard deviation ¢ of 0.02. Lengths and standard deviations are then normalized
by 2+/w during sampling. We sample 100, 000 samples uniformly across all modes and train a 3-layer MLP with a hidden
size of 64 using a batch size of 10,000 for 10, 000 epochs. For higher dimensions, modes are sampled from a lattice of
57. In higher dimensions (¢ > 2) sampling of the 25 modes is done using farthest point sampling. This is done on set of
candidates given by min(M, 5%), with a value of M = 500, 000 as the maximum number of candidate points. Additionally,
in higher dimensions, we use a stronger training pipeline of Fourier features, embedding the log signal-to-noise ratio, and
varying depth to ensure approximation of the score.

During sampling, we choose 100, 000 sampled freshly from a standard normal distribution A/(0, 1) and run inference on
those samples in the reverse process. Furthermore, in 2D, we eliminate invalid samples by removing those trajectories
for which the final distance to the line joining two modes is greater than 50. These are those trajectories for which the
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Figure E.10. We compare the image hallucination rate of DDIM and DDPM for 1000 epochs of training using a UNet architecture on the
3 triangle dataset. The evaluation is conducted on 1,000 samples uniformly sampled from N(0, 1) Note that the hallucination rate of
DDPM is consistently lower than DDIM in this case.

outcome is neither a mode interpolation nor a convergence to one of the true modes. In the 2D Gaussian, this amounts to
< 0.01% of the total number of samples used. Mode interpolations in 2D are thus samples which are within 5o of a nearby
line but further than 50 from any mode. A lower threshold would result in false true samples with probability =~ 1 across
100,000 samples. For higher dimensional Gaussian datasets (> 10), to handle concentration of measure, we use a threshold
of o(y/w + 4) instead. Additionally, for the analysis of exponential convergence, we find that this threshold is hard to tune,
since initial distances scale with 1/zo; thus, any instance which is initially further than /o at the beginning of the reverse
process is removed. This also amounts to a negligible amount of samples.

F.2. Counting Triangles

We create a dataset of 10,000 images of size 64 x 64 with 3 triangles placed randomly in the image. The locations are
chosen such that the images are non-overlapping. The goal is to faithfully generate images that maintain the number of
triangles in the generated image with no constraint on the position of the triangles in the images generated. Example images
are provided in Figure F.17.

F.3. Computing Prop. 5.1 Objects

Note that we can write x; = m + A;u + z; where (z;, u) = 0 and ||2¢||2 < €, since the trajectory is restricted to the e-tube.
This thus allows us to compute b( Ay, t) with respect to A;. Note that these require b(a, t) to be negative (positive) for a > ¢
(a < —19), since b(a, t) is moving in reverse time in the statement of Prop. 5.1. Next, we check the two assumptions of
Prop. 5.1 across all line segments and across 50 intervals of a on each side of the line segment until the endpoints of a.
We also sample z; uniformly in [—&, €] at each evaluation of a. For the assumption with respect to K (t), the endpoints
are [—2v, 2v]. For the assumption with respect to Ayep, from the proof of Prop. 5.1, note that the assumption with K ()
bounds the probability that the trajectory stays in a 2¢-neighborhood and the A, assumption bounds the probability that the
trajectory returns after exit. Thus, in Sec. E.7, we verify the assumption with e, for |a| € [, a*], where a* is when return
after exit happens 0% of the time and DDPM trajectories interpolate with rate < 0.001 with 73 steps remaining. [, a*] is
thus the region where return after exit becomes infeasible, which is precisely where the assumption on A, must hold. In
Sec. E.7, a* = 0.280 where ¥ = 0.15 (nondimensionalized).
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F.4. Additional Figures

In Figure F.18, we illustrate the reduction to the DDPM dynamics along the bisector normal which is integral for our theory
in Sec. 5.

G. Helpful Lemmas

Lemma G.1. Given the diffusion marginals as defined in Eq. (2), we can rewrite the score as:

t

Vaz, logpi(x:) = —3 <33t Z’Yk x:) Ht ) (G.20)

WkN(mtvlJ'i ) U?I)
Zk 1 RN (e llw(‘k)ﬁ'f I),

where 02 = o?a; + (1 — ay).

Sor the responsibilities vy, () =

Proof. Firstly, we compute the gradient of the diffusion marginal as:

Ve De (1) vath (@i ™, 021) (G.21)
k=1
- ) 2 [l
= mVa Nl oi Ve, | =52 (G.22)
k=1 t
N (k)
= Ve, N (@ u, 02 1) ( Uf) (G.23)
k=1 t

Then, incorporating Eq. (G.23) into the definition of the score yields:

Ve, logpi(,) = V2P (G.24)
pe(T4)
N (k) 2
1 TN (2 Nord |
=5y @by o) o) (G.25)
9% 11 pi(x)
iy ul®
= definiti f G.26
p Z% ), definition of 7 ( )

N N
1
-T2 <Z V(@) () Z“Yk(cct)ﬂgk)> (G.27)
%
1 al N
=52 ( = > @ ) , since Y (@) =1 (G.28)
% k=1

as desired. O

Lemma G.2. Let y; = \70% where x; is governed by Eq. (3), and let 1(y;) = Zfil Fi(ye) ™ with new responsibilities:

TN (yy; p®), 621)

Fr(ye) = — (G.29)
>t TN (g w0, 621)
and 62 = g—’j
Next, define the time-rescaling u as:
du Bt
—_— = G.30
dt 20} ( )
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Then, letting t = uw WLOG, we have the rescaled dynamics:

Yy = ﬂ(yt) — Yt (G.31)
Proof. Firstly, let I(t) = — fo Byds, i.e. a; = '), This yields that:
Gy = (el0) (G.32)
= ! 1(t) (G.33)
=W (—p,) (G.34)
Next, by definition of y;, we have that:
12 d__1/2
Yt = Ty +x¢ %at (G.36)
= wtd;1/2 +xy (2\6/’;7) (G.37)
1 Be Bt
= = G.38
\/O—Tt ( P (wt + v t ngt(a:t))) + 2\/0721% ( )
—Bi Bt
= — ———V,.1 — G3
NG Ty Q\FV " ngt(wt)+2\/d—ta3t (G.39)
B
5 V;Ttvmt log p (1) (G.40)
B 1 - (k)
t
=— ——(®r — T , Lemma G.1 G4l
p - (k)
t k
= — — G.42
20}2\/@ (;'Yk(wt)ﬂt .’.Et) ( )
N
_ k) _ /5 G.43
20”/» <\/07tkz:17k Ty \/OTtyt> ( )
B .
= ﬁ (a(ye) — ye) (G.44)
The chain rule yields the time rescaling:
dy: _ dy; dt
29t _ G.45
du — dt du ( )
ﬁt N 20’%
== — G.46
(o () - 0) (351 (G.46)
= (1(ye) — Yt (G.47)
as desired. L]

Remark: This lemma takes the nonautonomous Eq. (3), where the means evolve over time, to dynamics with respect to the
static means.

Lemma G.3. Assume Asm. 4.1 holds. Consider T, from Asm. 4.1.. We decompose vy, into parallel and orthogonal
components i.e.: '
yr = + &lu + wy, (G.48)
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where { = ||p9) — p@ ||y, u = % and w; satisfies {wy, u) = 0.

Then, fort < Ty, we have that:

Y= (yt) — Yt (G.49)
is equivalent to the dynamical system:
66 =Ti(ye) — & + 0, (G-50)
Wy = — Wy + Oy, (G.51)
where:
|0¢], [[0w|l2 < O (N exp(—£)) (G.52)
Proof. Firstly, we have that:
N
gr = > (y)n® -y, (G.53)
k=1
if and only if, expanding with Eq. (G.48):
. N .
Cou+ iy =Y k(g™ — (9 + Elu + wy). (G.54)
k=1

Next, we have that 3, (y, ) () — p@) = 0; 7;(y,) (09 — p) = 3 (ye)us and By == 32,50, 5 Ak (ye) (0™ — pD),
which when incorporated into Eq. (G.54) yields:

Cu + by = (yo)lu + By — &lu — wy (G.55)
= (%(ys) — & )lu — wy + Ey. (G.56)

Next, noting that (u, u) = 1, it follows from Eq. (G.56) that:

(Zétu, u) = (¥ (ys) — &)lu — wy + By, u) <= (G.57)
0 = (3 (y) — €N+ (Bpu) — (G.58)
= () — €&+ b, 0, = 7 (Buv) (G59)

yielding the first equation in Eq. (G.51), the parallel dynamics along Lgfgj ), Furthermore, by Eq. (G.58), we have that:

téu = (3;(yr) — &)lu + (B, u)u (G.60)

Thus, subtracting Eétu from the RHS of Eq. (G.54) and then plugging in Eq. (G.60) yields:

wy = (7 (ye) — &)lu — wy + By — (35 (ye) — &)lu + (Ey, u)u) (G.61)
= —w¢ + Et — <.Et7 u}u (G62)
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Note that (E;, u)u = Proj,, (E;) =: Proj(E;), yielding that E; — (E;, u)u =: Proj (E;). Incorporating this into
Eq. (G.62) yields:

u')t = —w; + 611)“ 6’wt = Pron_(Et). (G63)
This yields the second equation in Eq. (G.51), the orthogonal dynamics with respect to L§f;f ). To prove the lemma, it thus
suffices to bound |d¢, | and ||d., ||2. To do so, we begin by bounding the responsibilities 7y (y:) for k ¢ {i, j}:

WkN(yﬁ/l’(k)v&?I)

Vi (ye) = . (G.64)
>t TN (yi; p(), G21)
m/\f(yt;u(’“%&?I) (G.65)
= N (e pD, 62 I) + 1N (ye p0), 62T) '
Let d* := arg minge(, ;1 ||y: — 1?||5. Note that:
il (ye; B, 671) + N (ye; p9, 57 1) > max{mil (ye; u@,671), mN (ye; u),671)} (G.66)
> ma- N (ye; 1, 57T) (G.67)
Incorporating Eq. (G.67) into Eq. (G.65) yields:
. N (yi; p), 671)
< G.68
() < Ta N (yes (@), 621) (@68
a2
o exp(—”yt 2(;;? ||2) o
T g =3 (G.69)
d* exp( BT
UL 1 (R 12 (@)2
_ Tk L . Ay — , G.70
2 oxp (-~ gl = 0 = iy — 1) (G.70)
By Asm. 4.1, we have that ||y, —p ™3 > ||y, —p(7)||345%, which holds if and only if ||y, —p ™| |3 —| [y, —p(47||3 > £=.
Incorporating this into Eq. (G.70) yields:
~ Tk At
< — G.71
Ve (ye) < = exp( 2@5—3) (G.7D)
< =% exp(—k), Asm. 4.1 (G.72)
T d*
Next, we have that:
1
¢ = |5 (B, u)] (G.73)
1
< ZHEtHQHuHQ, Cauchy-Schwartz (G.74)
1
— zHEtH? (G.75)
1 < i
=511 22 ) w® —uD), (G.76)
k¢{ij}
o () _ ()
< Tk {i.5) HZ P2 S ) GI7)
k¢{ij}
. (k) _ (@)
< k¢ i} ”5 P2 () T exn(—h), Eq. (G72) (G.78)
T d*
< O(N exp(—k)) (G.79)

22



Why DDIM Hallucinates More than DDPM: A Theoretical Analysis of Reverse Dynamics

Similarly, we have that:

|8, []2 < |[Proj , ()|l (G.80)

< ||E||2, property of orth. projection (G.81)

< 0 Aw)llp® = p); (G.82)

kg{i,j}
< (N —2) max_ [[p® — O[], exp(—r), Eq. (G.72) (G.83)
kg{ij} Td
< O(N exp(—k)) (G.84)
as desired.

O

Lemma G.4. Assume Asm. 4.1 holds. Then, there exists a time 7 < 11 such that &, as defined by Eq. (G.51), lies in
[—€¢,1+ €], where € € O(N exp(—k)), for all time t < T.

Proof. Recall the definition of an e-extended line segment in Sec. 4. By enlarging the constant in ¢ € O(N exp(—k)),
we may assume that |5¢,| < ¢/2 by Lemma G.3. Since ¥;(y:) € (0,1),if & > 1+ e and r, := & — (1 + ¢), then
Fr=& < —1y — £/2; similarly, if §; < —e and r := —& — &, then 74 = —& < -1y — /2. Thus, for ¢ sufficiently large,
4 vanishes and &; is trapped in [—&, 1 + €]. O

Lemma G.5. For any ¢ € (0, 1), with probability at least 1 — 2 exp(—(ww)p?/8), we have that ||wr |2, where wy is defined

as in Eq. (G.51), satisfies:

llwr|l2 < v/ (@)(1+¢) (G.85)

Proof. Apply standard Chernoff tail bound for 1 ~ A(0, I'), Theorem 2.7 in Fernandez-Granda (2017). O

Lemma G.6 (Brownian confinement in an interval). Let (By):>o be standard one-dimensional Brownian motion. Then for
anyV > 0anda > 0,

4 %
IP’( sup | Bl §a> < fexp(—w—z). (G.86)
0<t<V ™ 8a
Proof. See Eq 7.15 in (Morters & Peres, 2010) and evaluate at the midpoint keeping the first eigenvalue term. O

H. Proofs
H.1. Proof of Theorem 4.2

Proof. Consider 7 < 71 such that Lemma G.4 holds, and then fix ¢ < 7. Consider the dynamics in Lemma G.2, which are
equivalent to those in Eq. (3) and are defined with respect to the rescaled time:
B
t) := *d H.87
ut)= [ s (H7)

by the fundamental theorem of calculus. Furthermore, consider the parallel and orthogonal dynamics as defined in
Lemma G.3, except parameterized by the u(t) as they were defined originally per Lemma G.3. Note that «(t) is monotonically
decreasing for forward ¢, since:

Zu(t) = -—2L <o, (H.88)
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by definition of 3; and o7; in particular, it is monotonically increasing at our studied reverse t.

Accordingly, the dynamics in Lemma G.2 are:

d

@Q(t) =% (Yu(t)) = Eutt) T Oty (H.89)
d
%w“(t) = —Wyp) + éwu(t)’ (H.90)

where |0¢, |, || 0w, [|2 < €.

Then, by definition of the orthogonal distance (and since, by Lemma G.2, in y-space the (4, j)-mode segment is static, i.e.
Ly = Lo for all £2),

d1 (Yu(y L) = [wun 2, (HI1)
since the closest point on the extended line segment is the orthogonal projection. Note that the following inequality follows
vacuously if ||w,)||2 = 0, hence we consider ||w,, )|z # 0. Define g(u) := |lwy||2, where u := u(t).

Define g(u) := ||wy,||2. In the first case that g(u) # 0, we have

d dw,
g(u)? =w w, = %g(u)2 = %(wlwu) = 2w, ZL : (H.92)
Using the orthogonal dynamics %%« = —aw,, + &y, and ||d., |2 < &, we obtain
d 2 T 2 T
%g(u) = 2w, (—wy + 0y, ) = —2||wy|5 + 2w, 6w, (H.93)
< —29(u)? + 2w 2|8, 12 < ~29(0)? + 22(u). (H.94)
Since £ g(u)? = 2g(u)g’ (u) for g(u) # 0, dividing by 2g(u) yields
g (u) < —g(u) +e. (H.95)
In the other case that g(u) = 0, the inequality holds trivially. Multiplying by e then yields:
L (erg(u)) < e (H.96)
— e u . .
du g =
Integrating from O to u then gives:
e'g(u) — g(0) < e(e* —1), (H.97)
hence:
gu) <e g(0)+e(l—e™™) <e “g(0) +e. (H.98)
In particular, denoting z : u(z) = 0 to mean the time z € [0, 7] s.t. u(z) = 0, we have that:
lwagel2 < e wzn—olla +e(1—e™0) < e Olawr]s +e. (H.99)
In particular, by definition of u, z = T, yielding:
lwapllz < e @ llwrllz +e(l —e ) < e wr|s +e. (H.100)

By definition of y,,;) in Lemma G.2, we have that d | (x;, ngj)) =V di(Yu), Lg;)) Applying this to Eq. (H.100),
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we obtain that:

du(@e, L{7)) = Var do (Y, LS) (H.101)
=V, w2 (H.102)
< VG (e Olwrll> + ) (H.103)
— Var exp(—u(t)dL (yr, L&) + Ve (H.104)
= V2L xp(-u(t)d. (or, L) + Ve (H.105)
_ %exp(—u(t))dL(wT, L)) 4+ Vae, (H.106)
< Oexp(—u(t))dy (xr, LY) +¢) (H.107)

by definition of a7 and u(¢). To obtain the result without the initial distance, note that ||wr||2 < [lyr||2 < 7”7/(5%@ =
Vw(l+e)
Y

absorbed by the O. Finally, since ¢ was arbitrary, this holds for all ¢ < 7 as desired.

since wr is a component of yr, and by applying Lemma G.5; note that the extra /7 in the denominator is again

O
H.2. Proof of Corollary 4.3
Proof. From the proof of Theorem 4.2, we have that the dynamics of ||w,,||2 satisfy the differential inequality:
d
Zollwallz < —llwall2 +e (H.108)
u
At the boundary of the tube, we thus have:
d
= lwall < -—c4e=0. (H.109)
du [lwe|l2=¢

In particular, if ||w,||2 < &, it cannot cross the boundary to the outside, because doing so would require a strictly positive
derivative. Note that since /@&, and its reciprocal are uniformly bounded on [T — 71, T, the rescaling only changes the
tube radius by a multiplicative constant which we absorb into €. Thus, together with Lemma G.4, the e-tube around the line
segment in Theorem 4.2 is an invariant set, and for reverse ¢t < T, if a trajectory enters this set, it stays there. O

H.3. Proof of Proposition 4.5

)

Proof. We begin by showing existence of an instantaneously stable equilibria ft(i) * in the e-ball around p;, without loss of

generality. The proof is symmetric for p;.

By Lemma G.3, we have the parallel dynamics:

€ = (ys) — & + 0e., (H.110)

where:
yr = p' + & lu + wy, (H.111)

; ; @) . . . .
where £ = || — u@||5, u = ’“ﬁ“, and w; satisfies (wy, u) = 0. Furthermore, since the trajectory is in the e-tube

around L"), we have that ||w,||; < .
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Fix £ := & for t < 7 arbitrary. Then, we have that:

lye — @[3 = [|p® — p@ + &lu + wy|[3 (H.112)
= ||¢0u + wy[3 (H.113)
= [|€u|[3 + [[we| |5 + 2(E0u, wy) (H.114)
= E0Culf3 + |[wl[3, (uw,w) =0 (H.115)
= &C[ull5 + w3, [[ulls = 1. (H.116)
Next, we have that:
lye — D3 = [|n® — pY) + lu + w3 (H.117)
= {1 — (D + tw) + Elu + w2 (H.118)
= [1(€ = Dlu + wl[3 (H.119)
= [[(€ = DA + [Jwell5 +2((€ = 1)lu, wy) (H.120)
= (1 -2 + [Jwi]3, (H.121)

by the same token, since ||u||3 = 1 and (u, w;) = 0.

Incorporating Eq. (H.116) and Eq. (H.121), we have that:

lyr — D13 = llye — O3 = (1= 20 + ||Jwll5 — (£ + [Jwi][3) (H.122)
=(1—-8&)>20* -2 (H.123)
=((1-¢? - (H.124)
= (1—2¢)¢2. (H.125)

We then bound the responsibility of mode j as:

N TN (ye; p9), 621)

74(%) — (H.126)
! Yot TN (ye; (M), G21)
. u@ 521
< 7?-J'/\K‘Q(:':/tall/ y O¢ ) — (H.127)
TN (ys; p&, 67 T) + 1N (ye; 9, 671
e
7 exp (_Hyt 252 IIZ)
- =113 7 w0 (HL128)
T; exXp (7%52> + mj exp (7%)
1
= . . , dividing by numerator (H.129)
, 1D 2 [|ye—p D [|2
1+%(exp(lly b HZ&?\Iy © Hz)
. — ez — — @2
S &exp ( ||yt M ||2 ~2||yt 12 ||2) (H130)
m 20}
; 1 —26)¢?
< T exp (<§)> (H.131)
m 207

Next, suppose that £ € [—a, a] for a € O(N exp(—«)) satisfying a < 1, to be chosen later. Then, 1 — 2a > 1, and thus:
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e5 = sup Y;(ye) (H.132)
¢e[—a,a]
; 1 —2a)¢?
< exp (—(2“)6> (H.133)
e 207
; 1 —2a)¢?
< W oxp (—(S)e> (H.134)
e 207
< U2 exp (—(1 — 2a)2k), Asm. 4.4 (H.135)
T
1
€ O(exp(—k)), 1 —2a > 7 (H.136)

Then, by the above, e5 € O(N exp(—x)). Furthermore, by Lemma G.3, we have that €5, := Supgei_q o) [0¢] <
SUD¢e[—q,14q] 9] € O(Nexp(—k)). Thus, let a := 2(e5, + €5), which satisfies a € O(N exp(—«)). Since a €
O(N exp(—k)) there exists a Cy, > 0s.t. a < CyN exp(—«) for N sufficiently large; choosing x > log N + log(4C,)
ensures that a < 1.

We then evaluate the behavior of £ at the endpoints. At £ = —a, we have that:

Fi(—a) =%j(yi(~a)) +a+d-q (H.137)
>a+0_q, % >0 (H.138)
>a—|0q], x> —|z|forx eR (H.139)
>a—¢&5,,0q0 < €5, (H.140)
= 2¢es, +2e5 — €5, (H.141)
> &5, + €5 (H.142)
> 0. (H.143)

Next, at £ = a, we have that:
Fi(a) = 7j(yi(a)) —a+da (H.144)
<ez—a+tes,, V <eyand i, < €5, (H.145)
=¢e5 — 285, — 265 + €5, (H.146)
= —(es, +€5) (H.147)
< 0. (H.148)

Since F; is continuous in §, since it is a composition of continuous functions (responsibilities are compositions of continuous
Gaussian p.d.f.s, and hence continuous), by the intermediate value theorem there exists a £, € (—a, a) s.t. F;(&") = 0.
Furthermore:

gy (657 — @]y < |€7°1€ + ||w]|2, triangle inequality (H.149)
<al+e (H.150)
€ O(N exp(—k)), (H.151)

i.e. there exists an instantaneous equilibria of Eq. (G.50) in a e-ball of (¥, where ¢ € O(N exp(—«)). Since & was
arbitrary, this holds for all t < 7.

Next, we show the (uniform) instantaneous stability of &; *_ without loss of generality; the proof is symmetric for &; 7. Fix
t < 7. Then, we have that:
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d i d
T&Ft(ft ) = (dg Vi(ye) + d§ 1) |§t:§:=i-

We demonstrate that F/(£") < 0. Fix time ¢ < 7. We have that:

t

where [1 is the same as that in Lemma G.2. Hence, we have that:

d . _ ~ dy; .
d?t%(yt) = (V. % (y1), i, ), chain rule

= D) 00— ), u) Bq. (H.153)

To bound the inner product, note that, by linearity of the inner product:
(19— aye),uw) = (B9 = @@ u) + (0O = Aye),w)
This implies:
(P = flye),w)| < |<u(” p )|+ [(p = A(yy), )|, triangle inequality

< 119 = 1Dl + 11 — fu(yo)l[2llul|2, Cauchy-Schwartz

< OIS Ay (® = pOlla, Jlull = 1
k€E[N]

<0+ )l — pOla+ 1] D Ay (*) — p@||2, triangle inequality

k€[N]
<0470+ max [[p® — D[y Y (y)
R ki)
<20+ max [|p® —pDly > Fi(y)
rE) ki)
Incorporating Eq. (H.162) into Eq. (H.155) yields:

d . 202 _ MaTrg(; j |p®) — @150 ~
=7 )| < S5 () + — By Y )
dé: 7 7 ki)

202 mazyg iy |lp® — p)|20? -
< ?g'Yj(yt) + g 52 i (yt) Z e (Yt)-
k¢{i,j}

Recall that §,”* € (—a,a) where a < 1, and thus we have (1 — 2a) >

I\D\H

() <~ (exp(—(1 —2)a) < L exp(—w/2).

A A

Thus: 2
20% ~ T

?’Yj(yt) = 4z%;(yt) < 47%@ exp(—x/2).
t i
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(H.155)

(H.156)

(H.157)
(H.158)
(H.159)

(H.160)

(H.161)

(H.162)

(H.163)

(H.164)

.Letx = % We then have, by Eq. (H.135), that:

(H.165)

(H.166)
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Furthermore, by Asm. 4.4, we have that 2 367 > 2k, i.e. x > 2k. Therefore, we have that zexp(—z/2) <

SUp,>o, Texp(—z/2) = (2r) exp(—2k/2) = % exp(—«). Then, incorporating this and Eq. (H.166) into Eq. (H.164), we
have that:

202 mazyg i jy||p* — p@ |02 ~
sup Id Yily)l < sup | =575(ye) + SlEHLa i) > Anlye) (H.167)
£€[—a,al ft ¢€[—a,al Ot T k¢{ij}
<2 sup osup =iy + max [|p® —p @)y sup suwp 5(y) Y el
£€[~a,a] & =2k Ut kg {i.g} £€l—a,a] %ZH Tt k¢{i,j}
2a 207 ’
(H.168)
T ; -
< 8—Lkexp(—k) + max 2||u® — puD |2k exp(—r) Z k() (H.169)
U k¢{i,g} .
k¢{ig}
T . Tk
< 8—Lkex + max 2| — (’) kexp(—k)(N — 2) max exp(—«k), Eq. (G.72).
< 8T sexp(—r) + max 2lu larexp(~r)(N —2) max. ™ exp(—r), Ea. (G72)
(H.170)
We next bound the derivative of ¢, for {; € (—a, a) arbitrary.
We have that:
d )
= (k) — @ H.171
ke¢{ig}
which yields that:
|d de,| < E Z (o) [(® — @ w)], triangle inequality (H.172)
b kﬁ{m}
1 d ,
<5 2 L) lln® = pOfa]lull, (H.173)
14 ~ 'd&;
kg{i,g}
o (k) — (@
maxgg i,y || — p'la d
< N —2) max H.174
< 7 ( ) e [ g o)l (H.174)
We then have that:
d . ~ dy; .
— = — h 1 H.175
‘dé-t’yk?(yt)l |<vyt'7k(yt)a d€t>|7 Chain rule ( )
G (y N
= W~ )., .176)
5
< D)) _ iy |1, Cauchy-Schwartz, [ull; = 1. (H.177)
t
IS N
< 5 (=Rl =y, Ea. (G72) (H.178)
2 Ty
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Then, we have that:

1™ = f(yo)ll2 = |ln™ = alye) — p + p] (H.179)
<™ = p Dy + [ 2(ye) — pD|l2 (H.180)
< max |[p® —pOla+ 1] Y7 Ay ™ = pl (H.181)
ke {ig} T
< Dax 165 — Ol + 3 ) l|s? —p Ol + [ D Am(ye) ™ — p@|) (H.182)
A m¢{i.j}
i ;i 1 — 26)02 . s . m i
< max [I6® — Ol + Z exp(—- L22D51,0 -y, ] S F(w)™ — pOlly, B, (131
k¢ {i,j} ur 207 et d)
(H.183)
i T - ; 1
< e 165 = p Ol + “lexp(=r) +1[ Y Am(y)u™ = pOll2, & € (—a,0).1 — 20> o
N ‘ mg {i.j}
(H.184)
< max (&) _ @) +ﬂ€ex —K) 4+ max (m) _ @5 (N = 2) exp(—k), Eq. (G.72).
< ki{m}llu ]2 . p(—k) mg{mllu B |2( ) exp(—+), Eq. (G.72)
(H.185)
Incorporating Eq. (H.185) into Eq. (H.178) yields:
L < s ()| (H.156)
- Tk s S - Tk .
de " T e Caay A
<| sup — max ||p® — @@ (H.187)
I&E(ia’a) F— (kg{i’j}\lu B ]2)]
t Tk k) _ )y, o+ T
— - — pt 21 pexp(— H.188
< 57, PR (ma [t = pPlls + b exp(=r) (H.188)
+ max 1™ — p@[o(N — 2) exp(—~)) (H.189)
Then, incorporating Eq. (H.189) into Eq. (H.174) yields:
d MaXpe (i, j} |p®) — @] d .
—bg,| < : N —2) max |— H.190
o w® — @
maxye (; jy || — p]2 ¢ Tk (k) _ (@) T
< N — 2)— max exp(—k)( max — + —*lexp(—k
7 ( )0? nax = p( )(kg{iyj}HN ]2 . p(—K)
(H.191)
+ max ||p™ — p®||3(N —2) exp(—k)) (H.192)

m¢{i.j}

Incorporating Eq. (H.170) and Eq. (H.192) into Eq. (H.152) yields:
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d d
Fie Fie (H.193)
‘(df Y5 (ye) + dg 1) lesmer (H.194)
< sup ‘( i (y 1)‘ (H.195)
(S [\ag i)+ df
<  sup ¥i(ye)| + sup ¢, (H.196)
fre(— aa)|d€ J( t)| fre(—aa) |d§ E|
< S—fﬁex + max 2|[p® — uD||ok ex N —2) max Tk exp(—k H.197
o, exp(on) 4 max 2 = plar exp(—r)( ) ax. "~ exp(—k) (H.197)
o (k) —
maXge (4,5} || ]2 4 Tk (k) _ (Z-) T
N-2)~ - T3 ¢ exp(—
+ 7 (N =2)75 max ——~exp(—k)( max ||p llo + Lexp(=r)
(H.198)
+ max |m — uD||3(N = 2)exp(—r)) — 1 (H.199)
mé{i,j}
since ~2 P
minge (¢, +) 57
Define W; ; := :—Ji, M := maxyg(; ) ||[,l,(k) — u(i)Hg, and R := maxyg¢; j3 Wi q-. We then must choose  s.t.
8W; jrexp(—k) + 2Mr exp(—k)(N — 2)Rexp(—k) (H.200)
M(N —-2)R
+(72)(Mexp(—/1) + W, il exp(—2k) + M (N — 2) exp(—2k)) < 1 (H.201)
o]
Denote:
Ty (k) = 8W,; jrkexp(—k), (H.202)
Tr(k) = 2Mrexp(—k)(N — 2)Rexp(—k), (H.203)
and,
M(N —-2)R
T3(k) = (72)(M exp(—k) + W, jlexp(—2k) + M (N — 2) exp(—2k)) (H.204)
o
We first bound 77 :
Ty (k) = 8W, jkexp(—k) (H.205)
1
< 8W; jexp(—k/2) < 3 (H.206)
1
—k/2 H.2
< exp(—K/2) < 2T, (H.207)
= k> 2log(24W; ;) (H.208)
€ 2log N + 0(1) (H.209)

31



Why DDIM Hallucinates More than DDPM: A Theoretical Analysis of Reverse Dynamics

Next, we bound T5. Since x > 1, we have that k exp(—x) < exp(—1), hence x exp(—2k) = exp(—k)(kexp(—k)) <
exp(—1) exp(—k). Thus:

Ty (k) = 2M K exp(—2k)(N — 2)R (H.210)

< 2M exp(—1)exp(—k)(N —2)R < % (H.211)
exp(1)

— k> log(6exp(—1)MR(N — 2)) (H.213)

€ log N + O(1) (H214)

Finally, we bound T5. Since the inverse exponential is monotonically decreasing, exp(—2k) < exp(—«). Hence,
M exp(—k) + W, jl(exp(—2k) + M (ng) exp(—2k) < (M + W; i€ + M (N — 2)) exp(—«). Define the constant:

M(N = 2)R

Then:
T3(k) = M(]\/l exp(—k) + W, jlexp(—2k) + M (N — 2) exp(—2k)) (H.216)
< Aexp(—k) < % (H.217)
1
< exp(—k) < 34 (H.218)
< Kk >log(34) (H.219)
— k> log(BM(M + Wil + M(N —2))) (H.220)
€2log N +0(1) (H.221)

Furthermore, k > log N + log(4C,) € 2log N + ©(1). Thus, the maximum over all these constraints is also in
2log N + ©O(1), as desired. Finally, note that ¢ € [0,7) was arbitrary, and the bound of the derivative of F}({;) evaluated at
the equilibria does not depend on time, so &;* is uniformly instantaneously stable for all ¢ € [0, 7), as desired. O

H.4. Proof of Corollary 4.6

Proof. Fix 7 = min{r, 72} as in Prop. 4.7. By Prop. 4.5, there exists an instantaneously stable equilibrium &; " of Eq. (G.50)
within a e-ball of mode p.(*), for all t < 7. Moreover, the proof of Prop. 4.5 shows that the stability is uniform over t € [0, 7],
in the sense that there exists a constant mg > 0 (independent of ¢) such that

Fl(&") < —mg  Vte[0,7]. (H.222)

Since 7; is a smooth composition of Gaussian p.d.f.s and A, is differentiable in £ (as used throughout the Prop. 4.5 proof),
we have that F} is C* in ¢ for each fixed ¢. Since F}(§;"") = 0 and 9:F;(£;"") < —my < 0, the implicit function theorem

implies that the equilibria can be chosen as a continuous branch ¢ + & on [0, 7].

Hence, by continuity of F} in £ for each fixed ¢ € [0, 7] there exists a radius s¢; > 0 such that
m *,1 *,1
FO<-%  Velg! —m, &'+l (H.223)

By joint continuity in (¢, &) and compactness of [0, 7], the radii may be chosen so that » := inf;c[g 7 5 > 0. Recall
from the proof of Prop. 4.5 that, for a := 2(e5, + 5), we have Fy(—a) > 0, Fy(a) < 0, || < a,Vt € [0,7]. Since

32



Why DDIM Hallucinates More than DDPM: A Theoretical Analysis of Reverse Dynamics

a € O(N exp(—k)), there exists C' > 0 such that a < CN exp(—«). Thus, to ensure 2a < s, it suffices to take x >
log (29X ,, which is satisfied by the condition x > 2log N + ©(1). Therefore, [—a, a] C [, — 34, &' + 54], Vt € [0,7].

Let 5151) and 5,5(2) be two solutions of Eq. (G.50) with éﬁ), 553) € [—a,a]. Since Fy(—a) > 0 and F;(a) < 0 uniformly in ¢,
the interval [—a, a] is invariant. Hence, for every t < to,

e, &P € [—a,a C " —sa, &+ 5], (H.224)

Define A, == ¢ — ¢? . Then A, is C! int, and:
A = (") - R(&Y). (H.225)
Now, fix any ¢ < to < 7. By the mean value theorem applied to the C'! function F}(-), there exists 6; lying between ffl)

and §t(2) such that:
F(eM) = F(€®) = Fl0) (€D ) = Fl(6,) A (H.226)

By Eq. (H.224), we have 0, € [£7" — 3¢, £ + 5], so Eq. (H.223) yields F/(6;) < —my/2. Incorporating this into
Eq. (H.225) and Eq. (H.226) yields:

A, = Fl(6,) 4,  with F/(8,) < —%. (H.227)

Next, consider the absolutely continuous function ¢ — |A|. For ¢ such that A; # 0,

m

d . ; .
% |Af‘ = Slgn(At) At = SlgH(At) Ft’(ﬁt) At = Ft’(ﬁt) |Af‘ < —70 |Af| (H228)
Integrating Eq. (H.228) and applying Gronwall’s inequality yields for all ¢ < 7:

6 = &P = 180 < exp( = T2 (ult) —ulto) ) |44, | = exp( = 2 (ult) —uto) ) I€) — &)1 (H229)

Taking to = 7 and £() = ¢, where &; = 0, gives a solution & € [—a, a] s.t. forall ¢ € [0, 7], every trajectory in [—a, a
contracts exponentially fast to & by Eq. (H.229). Note that this follows symmetrically in a neighborhood of &;7.

O
H.S5. Proof of Proposition 4.7
Before stating the proof, we firstly recall the parallel dynamics from Lemma G.3:
€ =i (ys) — & + O, (H.230)
where:
[0, [|6w]]2 < & € O (N exp(—£)), (H.231)
for:
yo = p + Glu+wy, (H232)
where £ = ||p) — p@|5,u = M, and w; satisfies (w;, u) = 0, and we also consider the responsibility of mode j:
- miN (ye; ), 621)
Yi(ye) = . o (H.233)
! ZmG[N]Trm N(yta l'l’(m)7 Ut2 )
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We simplify the parallel dynamics by dropping the term bounded by ¢, and additionally consider only the dynamics with
respect to the two-mode responsibility, i.e. we consider:

& =7 () - &, (H.234)

where:

miN (yi; p9), 621)
TN (ye; 9, 67 1) + 15N (ys; 9, 671)

3 (yy) = (H.235)

Throughout the statement and the proof, we work in the rescaled forward time v defined in Lemma G.2 and relabel this
rescaled time by ¢ for simplicity. Thus, the value £,, denotes the initial value of the approximate parallel dynamics over the
remaining time interval of length 73. Then, we prove the result:

Proof. (1): Since the instance is within the e-tube around Lgi’j )
the same token as in the proof of Prop. 4.5, we have that:

, we have that ||w;|| < €, just as we do Prop. 4.5. Thus, by

lye — n (13 = &20% + ||wy] 3, (H.236)
and:
yt*ﬂ. 9 = t— U+ W||g = — Gt Wi||g, .
I D3 = 1(& — Dlu + w3 = (1 — €)% + [|we][3 (H.237)
yielding:
lye — D)2 = [|lye — w2 = (1 — 26,)¢2. (H.238)

From Eq. (H.235), we have that:

ANy N (g p), 520

— = —— (H.239)
1= 380 () maN (ye 00,670
. _ 2 = _ o @))2
= & exp(— ||yt K H2 ~2Hyt K HQ) (H240)
m 207
7Tj EQ 1
= —= — (£ — =)), Eq. (H.238 H.241
- exp(3 (€ — 5), Bo. (H23) (H241)
Since m; = 7, at £ = % Eq. (H.241) evaluates to:
"'(7’.7].)
35 ()
— | cim12 = (H.242)
1=7; (yt)
yielding:
3 (Y2 = 1/2 (H.243)

Define F}(&;) = ’7§i’j) (y:) — & Then, Fy(1/2) = 0, so £* = 1 is an (instantaneous) equilibrium of Eq. (H.234).

The corresponding point in R? is thus:
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y; =y =1/ (H.244)
L1
=p 4 Slu+w (H.245)
@) 4 )
_ % + w,. (H.246)

Next, we demonstrate that this is a hyperbolic unstable (instantaneous) equilibria. We have that:

d A Sy,
—F = ’ -1 H.247
62 -
= ~ﬂ§”)( (1 =3 () — 1, (H.248)
We thus have that: P 2
d 11
—F =—=-=-—1=——1. H.249
d& t(gt)|5t:1/2 5_?22 45_? ( )
By Asm. 4.4, we thus have that:
g?
A= -12k-1>0 (H.250)
40}

since k > 1. Since A\; has no complex components, £ = 1/2 thus corresponds to a hyperbolic unstable (instantaneous)
equilibria.

(2): Consider t € [0, 73] and recall the approximate parallel dynamics Eq. (H.234). Note that A and X exist by the extreme
value theorem, since they are defined on a compact domain with respect to continuous \; (since 57 is continuous). Within

Tube'™), by Eq. (H.241), we have the identity:

e,t
~(i,j)
(&) _ 7 <€2 1 >
—_— = — —=. H.251

1— ;Yj(z j)(g ) 0 xp Ut2 (& 2) ( )

Noting that 7; = 7;, denoting a; := % and solving the log-odds equation obtains the logistic form:
t

~(6) _ 1 . 1
K Lt exp(—ai(& —3)) §<at (& 2)) ’ (H.252)

where ¢(z) = 1—#% is the sigmoid function. Since ¢’(z) = ¢(2)(1 — ¢(2)) and ¢"(2) = ¢’(2)(1 — 25(z)), and since
0<¢<1limplies0<¢' < %and|l—2¢| <1, wehave|"(z)| < 1. Hence,
// 2
/(&) = [ ()] < - (H.253)

Next, for an a to be chosen, consider 0 < |a| < ¢. Since F} € C?, Taylor’s theorem with Lagrange remainder at £ = %
gives:
1 1 1 1 1
F, <2 + a> =F, <2> + F] <2) F”( + m) a? (H.254)
for some r € (0,1). Using F(2) = 0 and F/($) = A;, we obtain
1
F, (2 + a) = \a + F”< + m> a’. (H.255)
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By Eq. (H.253),

1 1 a? a?
- _ < 2.2 g2 = Ztg1?
Ft(2+a) M| < 5 Dlaf? = %o
Dividing by |a| yields
Fi(i+a) a? a?
— M| < Za| < 290
‘ a | < glel= 39
and thus ) ) )
(L
At_aiﬁSMS)\t+aiﬁ.
8 a 8
Since A\; = % — 1, we have a; = g—i =4(1+ \), hence ag—f = 2(1 + \;)?. Plugging into Eq. (H.258) gives
F, 1 +a _ —
% <A 21+ X)2 <A +2(1+ X% = Ay,
and similarly
F, (% -
Bl +a) >N —2(14+A)% > A —2(1+ N)%0.
a
By our choice of radius ¥ in the statement of Prop. 4.7, we have A — 2(1 + 5\)219 > 0, hence @ > 0, so

sign(F (3 + a)) = sign(a) whenever 0 < |a| <4,
uniformly for all ¢ € [0, 73].
Now fix a trajectory that stays in the neighborhood 0 < |£; — %| < 4 and define

1
At = gtii

Then A; # 0 and, using the sign property above,
d . ; . : .
%Mt‘ = sign(A;)A; = sign(A;)&; = Slgn(At)Ft(% + At) = ’E(% + At)’ .

Using Eq. (H.259) with a = A, yields
B3 + A | < AglAdl,
and hence J
$|At\ < AL |A whenever 0 < |A;| < ¢.

(H.256)

(H.257)

(H.258)

(H.259)

(H.260)

(H.261)

(H.262)

Next, we show by contradiction that a trajectory &; satisfying 0 < |¢, — 2| < ¥ exp(—A_.73) never exits the ¥-neighborhood

on [0, 73]. Define A; = & — £ and relabel s as t. Let o be the first exit time from the neighborhood |4;| < ¥, i.e.

o :=inf{t € [0, 73] : |A¢| > ¥},

(H.263)

with the convention that inf () = +occ. Suppose for contradiction that ¢ < 73. Then |A;| < ¢ forall ¢ € [0, ) and |A4,| =¥

by continuity. On [0, o), Eq. (H.262) holds, so Gronwall’s inequality gives
[ Ae| < [Ar|exp(Ayt)  VE€(0,0).
Taking t — ¢ in Eq. (H.264) and using continuity of |A;| yields:

[ Aol < |Ars|exp(Aye) < [Ar|exp(AyTs) <,
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since |A,| = [&;, — 3| < ¥ exp(—A473). This contradicts |4,| = 9. Hence, o = +00, and therefore |4;| < ¥ for every
t € [0, 73]. This thus yields:

1
& — 2‘ <9 foreveryt € [0, 73], (H.266)

which is the persistence result.

Finally, by contrapositive, if exit does occur by time 0, necessarily:

1
&y — 2‘ > Jexp(—Ay73), (H.267)
and thus a necessary condition for exit is:
1 )
T3 > — log<> , (H.268)
A+ ‘57'3 - %|
as desired. O

H.6. Proof of Proposition 5.1

Proof. Set T := 73. Under the time relabeling 6 := T' — ¢, the proposition’s event {| Ag| < ¥} corresponds to {|Ar| < 9};
A7 = 01in Eq. (4) corresponds to Ag = 0; and the assumption with A.p, is negated in the resulting forward-time process,
which we analyze below.

Define the continuous martingale

t
M, = / v/2n(s) dBs, t€[0,T]. (H.269)
0
Integrating Eq. (4) yields the decomposition
¢
A = / b(As, s)ds + My, t €10,T]. (H.270)
0
We first bound the confinement event
Eyy = { sup |Aq| < 219}. (H.271)
0<t<T

On Fsyy we have |A;| < 29 for all s € [0, T, hence by the local drift bound,
Ib(As,5)] < K(s) |4 < 2K(s)9, s € [0.7]. (H272)

Therefore, for each ¢ € [0, 7] and on Eay,

t t T
‘/ b(AS,s)ds‘ g/ |b(A5,s)|ds§219/ K(s)ds. (H.273)
0 0 0
Combining Eqgs. (H.270) and (H.273), for all ¢t € [0, T] and on Esy,
t t T
|Mt\:‘At—/ b(AS,s)ds’ < |At|+‘/ b(AS,s)ds‘ §219<1+/ K(s)ds). (H.274)
0 0 0
Hence,
T
Bay € { sup |M; §2<1+/ K(s)ds)o ). (H.275)
0<t<T 0

We next identify the quadratic variation of M. Fix t € [0,T] and let m = {0 =ty < t; < --- < t, = t} be a partition of
[0, t] with mesh

7| := Ogrglgfil(tkﬂ — tg). (H.276)
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Write increments

tht1
AMy := My, ,, — My, = v/ 21(s) dBs. H.277)
tk
Define )
Q(m) =Y (AM;)*. (H.278)
k=0
By It6 isometry applied to Eq. (H.277),
th+1
E[(AM,)?] = / 21(s) ds =: v (H.279)
tr
Since AMj, is Gaussian with mean 0 and variance vy,
E[(AM)*] =307,  Var((AMy)?) = 203. (H.280)
Using independence of Brownian increments,
n—1 t
E[Q(m)] = ka = / 2n(s) ds, (H.281)
k=0 0
and
n—1 n—1
= 2 < ( ) . .
Var(Q(r)) = 2 ;)uk <2( nax o kz—ovk (H.282)

Since n € L*([0, T), absolute continuity of the integral implies maxy, vy, — 0 as |m| — 0. Hence,
¢
]E[(Q(w) - / 2n(s) ds)ﬂ = Var(Q(r)) = 0 as |1 — 0. (H.283)
0

Therefore Q(7) — fot 2n(s) ds in probability. In particular, the quadratic variation

[M]; == ‘lilmOQ(W) (H.284)

satisfies .
[M]; = / 2n(s) ds, te[0,T]. (H.285)

0

Next, by Dambis—Dubins—Schwarz (Dubins & Schwarz, 1965), there exists a standard Brownian motion (W,.),> such that

M, = Way,,  te€[0,T). (H.286)
Since [M]; is nondecreasing,
T
sup |M¢ = sup |W,|, [M]r = 2/ n(s) ds. (H.287)
0<t<T 0<r<[M]r 0
Combining Eqgs. (H.275) and (H.287) gives
T
P(Eyy) < IP’( sup  |W,| < 2(1 + / K(s) ds)ﬁ). (H.288)
0<r<[M]r 0
Applying Lemma G.6 with
T T
V= [M]p = 2/ n(s)ds, a= 2(1 +/ K(s) ds)ﬁ, (H.289)
0 0
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yields the confinement bound used in Eq. (7).

We now bound the terminal event. Let (F;)¢c[o,7] be the natural filtration of (A;). Define
Hy = {|Ar| < ¥}.

Then
P(Hﬂ) = ]P)(Hqg N EQﬂ) + P(Hﬁ n Egﬂ) < P(EQ@) + P(Hﬂ n Egﬁ). (H.290)

Next, let
7:=1inf{t € [0,T] : |A¢| > 20}. (H.291)

By convention, 7 = 4-o0 if no such time exists. By continuity,
Eoy = {7 > T}, ESy={r<T}.

Hence
P(Hy N E5y) = P(|Ar| <9, 7 < T). (H.292)

Using conditional expectation at 7 and the strong Markov property,

P(|Ar| <9, 7 <T) =E|1l;<ry Proa, (JA7| < 9)

< sup sup P,.(|Ar| < 9). (H.293)
s€[0,T] ac{x29}

Fix s € [0,T] and consider A, = 21). Define the first return time

o:=inf{t € [s,T] : Ay = 9}. (H.294)
By continuity,
Py 20(|Ar| <U9) < Psoo(o < T). (H.295)
By Eq. (6), for all ¢ € [0, 71,
bla,t) > Aep @ Ya > 19, (H.296)

and recall 7)(t) < Nmax on [0, T]. For r > 0 define Z; := e~"4¢. Applying It6’s formula on [s, o A T] gives

dZy = Z;(— rb(Ag, t) + r°n(t)) dt — rZ,\/2n(t) dB,. (H.297)

On [s,0), using (H.296) and 1(t) < Nmax.

-r b(At7 t) + 7“277(t) S _T()\rep’lg) + rznmax- (H298)
Choose o
ri= o, (H.299)
2Mmax
Then
A2 92
—7(Arep?) + 7 Nmax = — 4;79" <0, (H.300)

80 (Zino )te[s, 1) is @ supermartingale. By optional stopping,
E[Zonr| < Zs = "%, (H.301)

On {0 < T} we have Z,r1 = ™", hence

(H.302)
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An identical argument with Zt := e yields the same bound starting from A, = —21). Therefore,
Arep¥?
sup  sup  Pyo(|Ap| < 9) < 2exp( - 7) (H.303)
s€[0,T] ac{+29} Tlmax
Plugging this into (H.293) and then into (H.290) yields
Arep¥?
P(Hy) < P(Esg) + Zexp( - 7) (H.304)
nmax
Finally, substitute the bound on P(Fsy) from Eq. (H.288) (via Lemma G.6) into Eq. (H.304) to obtain Eq. (7). O

H.7. Proof of Proposition B.1
Proof. Unequal Weights
We consider Eq. (H.234) and ¢ < 7, where 7 is defined in Asm. 4.4. By Eq. (H.241), we have that:

1) mexp<||y<5> 93~ ly(€) - M“II%)

— 2 = _
G 257
T 62 1
= S\ 5 H.305
ug eXp(&f (f 2))’ ( )
Define the pairwise parallel drift N
Fiju(&) =396 - €. (H.306)

Let £7;(t) € (0, 1) be an interior equilibrium, i.e. Fi;¢(&f;(t)) = 0,50 7(”)( (1)) = &;(t). Taking log-odds in Eq. (H.305)
and substituting 7( )( 5(@#) = &5 (t) yields

J>t
1°g<1€_;§j)(t)) - 10g(%) + 2(55}(15) - %) (H.307)

which is Eq. (B.8). In particular, if m; = 7; then £;(t) = 1. If m; < m;, then log(m;/m;) < 0 and Eq. (H.307) implies

% (t) > 3 (and similarily 7; > ; implies £;(t) < 3).

Next, differentiating Eq. (H.305) yields:
<)oy _ L2 <) (i)
Vi () = =z A5 (O =75 (9), (H.308)
t
$0 3
~(27)7
Fl () =39"(€) - 1. (H.309)
Evaluating at £};(t) (where v(”)( 5 (1) = &5(t)) yields
/ &
Fjl€5(0) = =5 €50 (1 - €5(1) ~ 1, (H.310)

t
which is Eq. (B.9). Thus £7;(¢) is hyperbolic unstable whenever F; ,(£%(t)) > 0.
Exact Parallel Dynamics By Lemma G.3, the exact parallel dynamics in Eq. (G.50) differs from Eq. (H.234) by an error

term d¢,. By Lemma G.4, we can thus write:

Fni(§) = Fije(§) + e(§), . [suri | les(6)| <e, € O(Nexp(—k)). (H.311)
€l—e,14¢€
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We first show existence of an interior equilibrium for Fy ;, the exact parallel dynamics in Eq. (G.50). We denote F}; ; as the
drift of the approximate parallel dynamics in Eq. (H.234). By Prop. 4.5, the exact parallel dynamics has instantaneously
stable equilibria near £ = 0 and £ = 1, denoted &, and &;, respectively. Instantaneous stability implies that the drift
points toward each equilibrium. Hence we can pick points &, g with

&' < §§L> < ft(R) <&, Fn:(€L) <0, Fn+(&r) > 0. (H:312)

(For example, take £/, slightly to the right of &; " and &g slightly to the left of &, J) Since Fn 4 is continuous in &, the
intermediate value theorem applied to Eq. (H.312) yields an interior root £%(t) € ( (L), ft ) with Frn (&) =0.

Assume there exists an interval I containing £7;(¢) such that

Fi,(>m>0 Veel, (H.313)
which is Eq. (B.10). Define
p = sup {r >0 [&5(8) =7 &) +7] C 1}. (H.314)

Since p > 0, recalling that e < C; exp(—k), we choose  sufficiently large such that:
€
— < p. (H.315)
m

Now set {1 := &f(t) £ &/m, so that Eq. (H.315) implies [{_,£4] C I. Since Fj;(£5;(t)) = 0 and F;, > m on
[-,&4+] C I, the mean value theorem gives

Fiju(€) ze,  Fiju(é-) < —, (H.316)
Combining Eqgs. (H.311) and (H.316) gives
Fni(§4) >e—e2>0, Fni(é-) < —e+e<0.

By continuity, there exists a root {3, (t) € [€—, &4 ], and therefore

&N () — 50| < =, (H.317)

£
m
which is Eq. (B.11).

This completes the proof. O

H.8. Proof of Prop. C.4

Proof. The exact parallel drift along L\ is F; () = ﬁ/](-ij) (y(€))—¢&, where y(¢) = D +&luand u = () — @) /0.
Under score error v, the perturbed PF ODE (C.13) induces perturbed parallel dynamics. Projecting onto w, the drift becomes

Fn () = Fija(€) + e(€), where e(¢) := %<w(y(£),t)7u>. (H.318)
By Cauchy-Schwarz and Asm. C.2,

Define G : [0,7] x [0,1] — R by G(t,£) := Fn.(€). At the unperturbed equilibrium with ¢ = 0, we have
G(t,&55(t))]o=0 = Fij+(§5;(t)) = 0. The partial derivative satisfies

e,

7€ = F}; (&) + e, (&) = X + O(Ly (1)), (H.320)
€=¢7,(t)

where |e}(€)| = |uTVgthu| < Ly (t) by Asm. C.3. For Ly (t) < M\ /2, we have 0G /& > A\¢/2 > 0, so by the implicit
function theorem there exists a unique & (t) near £ (t) with G (¢,&;(t)) =
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Taylor expanding G(t, §) around & (¢):
0= G(t,6(t)) = Fiye(&5()) +ee(&;(1) + A + O(Ly (1)))(& — &5) + OI&5 — €51 (H.321)
=0

Rearranging and using (H.319):

&)~ &1 < IR 0e(n?) < 22D 4 oey). H322)
)\t E)\t |
H.9. Proof of Prop. C.5
Proof. The perturbed parallel drift is Fiy ¢ (£) = Fy;¢(€) + e(€), with derivative
Fyy (€)= Fj;,(6) + (). (H323)
Since e4(¢) = $(¥(y(€), 1), u) and ¥ = (u,
1
e (&) = 7 Vat(y(§),1) - (bu),u) = u' Vot (y(),t) u. (H.324)
At the perturbed equilibrium & (¢):
No(t) := Fiv o (65(1)) = Fij (&5 (1) +u' Vatb(y(&5). ) u (H.325)
= Fj;,(&5(0) + O(& — &51) +u Vot (y(&), 1) u (H.326)
=M +u' Varh(y(85), 1) u + O(o(t)), (H.327)
where the second line uses Lipschitz continuity of F}; ,(£): by the mean value theorem,
|F75.(86) — Fije(&5)] < S [Fij (O - 165 — &1 = O(1&5 — &35, (H.328)
elo,
and the last line uses Prop. C.4. The two items follow from the sign of " V41 u. O
H.10. Proof of Prop. C.6
Proof. For a € [, 29], the exact drift satisfies b(a,t) > Arepa > Arep?. The perturbed drift satisfies
b _ ~ ~ (t) Omax
9(a,t) = bla,t) + é(a) > Aepa — |€:(a)] > Arepa — ~ > Arep@ — ~ (H.329)
Under the condition gmax/¢ < Arepd, for a € [, 20]:
Omax Omax Y
> — > — =
bo(at) > (Mep = 2 ) a > (heep = 2255 ) a = Ay, (H.330)

where S\Iep > 0 by assumption. The symmetric argument holds for a € [—2¢, —], so the escape mechanism of Prop. 5.1
applies with A.cp, replaced by Arcp. O

H.11. Proof of Proposition D.1
Proof. Fix any t < 1 and write p := y, for the state at time ¢. We first prove the claim for a single rectangular cell.

Consider a single grid cell with corners (true modes) p), 1?13 1) where the diagonal pairs are (1,4) and (2, 3).
Define d2 := ||u(®) — p||3. For any rectangle, one has the identity

d? 4+ d? = d3 + di. (H.331)
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(For example, place the rectangle at (0, 0), (L,0), (0, H), (L, H) and expand the four squared distances to verify the equality
for all p.)

Assume the dominant pair (¢, j) from Asm. 4.1 corresponds to the diagonal (1, 4) of this cell. Let
m := min{d3, d3}, § = |d? — d?.
Then (wlog, say d? = m and d3 = m + §) we have

d2 + d2 )
% =m+ 3. (H.332)

Also, using min{a, b} < (a + b)/2 and Eq. (H.331),

2 2 2 2
Gtd _dtdi_ 0 (H.333)

By Asm. 4.1 for the pair (1,4), every non-dominant mode k ¢ {1, 4} satisfies

In particular,
ds > m+ Ay, ds>m+ A, (H.334)
Combining Eq. (H.334) with Eq. (H.333) yields
1) 1)
m+At§m+§ == At§§. (H.335)

Let 7, denote the (rescaled) responsibilities as in Lemma G.2; for brevity write v := 7,,:. By Eq. (H.241), for any a, b,

we have that:
Ja _ Ta exp(dg j2d§> '
Yo T 20}

Applying this with (a, b) = (1, 4) and taking logs gives

42 — d? = 252 (1og11L —log 72) ,

hence
5=hﬁ—d§§2ﬁ<kg7ﬂ+b%”1). (H.336)
Y4 T4
Plug Eq. (H.336) into Eq. (H.335):
A, < 52 ( log 71‘ + [log T ) . (H.337)
Y4 T4
By Asm. 4.1, A; > 262k, s0
2k < logl + ’log7T1 .
Y4 T4
Exponentiating and using exp(|log z|) = max{z, 1/z} yields
eQKSmaX{%,%}~max{m,ﬂ-4}. (H.338)
Y4 N T4 T

Define p; := min{~;,74}. Since v, € (0,1) and 1 + v4 < 1, we have max{vy1,74} < 1 — p;, hence

1
max {71 74} = max{y, 74} < Pt (H.339)

Y1 M min{vyi, 74} ~  pe
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Let C, := max{m /74, 74/m }. Combining Egs. (H.338) and (H.339) gives

1—pt Cﬂ
2 2
et < Oﬂit — Pt < ﬁ < Oﬂ—e .

Since p; = min{v1, 4} and v, = 4+, we have shown
min{dy ¢, Y1} < Cme " Vit <7y

This proves the desired O(e~2*) bound for a single diagonal pair.

Next, we extend this to the rest of the cell. If (4, j) is a diagonal pair of some grid cell, let (k, £) be the other two corners of
that cell. Then the rectangle identity Eq. (H.331) holds for the quadruple (i, k, ¢, j) for the same point p = vy;, and Asm. 4.1
for (i, j) implies d7,d? > m + A, just as in Eq. (H.334). Repeating the above argument with the relabeled indices gives
min{7; +,9j.¢} < Crije” 2~ where Cy ;; := max{m;/m;, m;/m;}. Lastly, since the cell chosen was arbitrary, this holds for
all (i,j) in the grid, and we are done. O

I. Use of the Exact Score

In what follows, we detail why we use the exact score in our theoretical analysis and how this connects to the realistic
learned score setting which we aim to study. Since the marginals under the exact score agree for the ODE and SDE as
discussed in Sec. 2, the hallucination rate for the ODE and SDE agree under the exact score (in particular, it is 0). However,
we can still leverage the ODE/SDE under the exact score to obtain a mechanism which becomes useful and predictive in the
learned score setting. In particular, assuming the exact score as regularity, we show that «; under the ODE can get stuck
(Prop. 4.7) while x; under the SDE can escape (Prop. 5.1). We study the exact score scenario in our main paper because
it provides the cleanest presentation of this vulnerability. Our experiments then demonstrate that the trapping region in
Prop. 4.7 characterizes hallucination differences between DDIM and DDPM in the realistic learned score scenario (e.g., in
Figure 5).

To make this mathematically precise, we have pPPM-exact — DPPMexact 'y o i1 .— fmode interpolation occurs}. Then,

we have PrPPIMexact (fry — ppDPPMexact fr) ‘However, we are interested in explaining the observed differences in hal-
lucination rates in the realistic, practical learned score setting where PrPPTM learned (pr) 5, ppDDPMlearned (1r) (Rjoyre 1),
To bridge this gap, we must look beyond unconditional marginals p, and examine the conditional trajectory dynamics
p(xo | -, ), which differ entirely for DDIM and DDPM. We find that we can extract a difference in DDIM (Prop. 4.7)
and DDPM (Prop. 5.1) under the exact score which uncovers the trapping mechanism driving PrPP™Mlearmed ()
pyPPPMlearned 1y - Concretely, let My, := {trajectory enters ¥-midpoint neighborhood during final 73 steps}. Then:

[V »T3

Pr(H) = Pr(H | My r,) Pr(My -,) + Pr(H | Mg ) Pr(Mg ) (1.340)
The contributions of our exact score theory in Prop. 4.7 and Prop. 5.1 are twofold:

1. The midpoint neighborhood and My -, are driving the differences in hallucination rates between DDIM and DDPM,
ie. Pr(H | Mg ) is small and the first term dominates so that Pr(H) ~ Pr(H | My -,) Pr(My o). This is done in
Prop. 4.7.

2. Demonstrate that PrPP™M-exact (fr | pp, 1y > prPPPMexact (ir ) pps Y This is done in Prop. 5.1.

These results arise due to the differences in (conditional) dynamics, even though the marginals are the same under the
exact score. The exact score assumption in our theory allows us to demonstrate this cleanly. Still, PyPPM.exact (My ) =
PrDDPM,exact (Mﬂ ) =0

,T3) T Y

But, in the practical learned score setting where Pr'®*™°d(M ) # 0 for both samplers, the fundamental difference
pyDPIMteared (pr ppo ) s, ppDPPMlearned (o yro ) which persists in the learned score case but is uncovered via
our exact score analysis, helps explain PrPP™Mlearned (fry 5, pyDDPM.learned ( iy “Empirically, in Tab. 1.1, we find that the
first term in Eq. (I.340) remains dominant while PyPPIMlearned (g ppo ) s, pyDDPMleamed (pr py 5,
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sampler P(H) P(H|M) P(H|M®) P(M) P(H|M)P(M) P(H|M)P(M°)

DDIM  0.078 0.735 0.006 0.099 0.073 0.005
DDPM  0.005 0.103 0.001 0.042 0.004 0.001

Table I.1. Hallucination probabilities in the learned score case, averaged across 100k trajectories, with 73 = 11 and ¥ = 0.35¢;. Here, H
denotes the event that the final generated sample is a mode interpolation, and M := My -, denotes the event that the trajectory enters the
¥-midpoint neighborhood of the nearest 7, j-mode segment during the final 73 steps. We observe that PrPP™ (H | M) > PrPPPM(H |
M), while Pr(H | M¢) remains small for both samplers. Thus, the dominant contribution comes from the first decomposition term

Pr(H | M) Pr(M), supporting the conclusion that midpoint-neighborhood entry is the key event relevant for hallucinations in the learned
score case.
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Ve, log Pt(-”»’t)
I

N (z; p,0°1)
W,

So (wt)

J. Symbol Table
Symbols

w Dimension of all vectors throughout.

Dhase The distribution which the diffusion sampling process starts
from. Throughout, we take this to be A(0, I), the standard
Gaussian.

Pdata The distribution which the diffusion process ends at and
aims to sample from. Throughout, we take this to be a
N-component Gaussian mixture.

T, A trajectory satisfying the PF ODE given in Eq. (3) for
DDIM or Eq. (2) for DDPM, given in reverse time from
t =T to t = 0 unless otherwise specified.

B(t) Diffusion noise schedule.

W, Standard zo-dimensional Brownian motion

Qo Amount of signal from data distribution retained in forward
or reverse process. Given by exp(— fot B(s) ds)

Dt Marginal distribution of diffusion process instance x; at

time ¢; equivalent in forward and reverse process.
Exact score function of marginal p;,.
Identity matrix.

Probability density function of Gaussian distribution cen-
tered at p with isotropic covariance matrix o> 1.

Standard Brownian motion in reverse time.
Learned score function.

Coefficient of Gaussian mixture.

Number of components in Gaussian mixture.
ith mode of Gaussian mixture, i € [N].

Variance of Gaussian mixture, i.e. each component has
covariance o21.

Time-dependent modes of p; given Gaussian mixture target.
Time-dependent variance of p; given Gaussian target.
Rescaled time-dependent variance of p;.

Line segment joining mode ¢ and mode j.

Line segment joining time-dependent mode ¢ and time-
dependent mode ;.

e-extended line segment joining time-dependent mode 7 and
time-dependent mode j.

Orthogonal distance between trajectory and (nearby) line
segment.

Tube around Lgi’j ) of radius C. Throughout, ¢ = ¢, unless
specified otherwise.
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Symbols

Ay Time-dependent margin between modes. Must be suffi-
ciently large after time in reverse process w.r.t. G;.

K Margin coefficient, defining gap between 62 and A;. Also
used for margin w.r.t. £2.

5! Critical time for Asm. 4.1 to hold.

T Time which is less than 7y; critical time for exponential
convergence in Theorem 4.2 to hold.

Ty Critical time for Asm. 4.4 to hold. Empirically strictly less
than 7.

T Minimum of 7 and 7. Critical time for Prop. 4.5 to hold.

T3 Critical time less than 7 for Prop. 4.7 to hold.

10) Used to define probabilities in concentration inequalities
throughout.

€ Size by which nearby line segment is extended; radius of

containment tube; and radius of ball around modes of mix-
ture where stable equilibria exist.

& Used to denote parallel dynamics to Lgi’j ), &* is an equilib-
rium of some kind, stated specifically in each proposition in
which it appears.

wy Used to denote orthogonal dynamics to Lgi’j ),

y; Unstable equilibria at midpoint along Lgi’j ) (w.r.t. approxi-
mate dynamics)

Yt Used for time-rescaled dynamics in Lemma G.2, where
modes become fixed and effective variance o7 is rescaled to
&2,

At Unstable eigenvalue on midpoint, or unstable equilibria on

Lgi’j ) more broadly.

0 Radius from midpoint for which, given 73 time remaining.

5\,5 Integral of A\; from time ¢,, to time ¢,,.

02 Squared distance between (fixed, time-independent) modes.

H ) Bisector hyperplane to L(*7), i.e. the plane orthogonal to
the line which passes through the midpoint of the line.

u The coordinate normal to H (7).

Ay One dimensional dynamics of distance from midpoint along

u, with respect to DDPM.

b( Ay, t) Deterministic dynamics (drift) of A;.

T Without a subscript, defines the usual scalar 7.

K(t) Controls how fast b( Ay, t) is.

n(t) 1/28(1).

1) In the main paper, used to define the terminal confinement

events. Used to define residual terms due to N — 2 compo-
nents in appendix proofs. 47
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Symbols

Hs Event that at the end of the reverse process, trajectory stays
near the bisector hyperplane.

Eys Event that at throughout the reverse process, one enters the
midpoint neighborhood.

Arep Coefficient which controls speed of drift away from bisector
hyperplane.

Y Gaussian responsibilities under Eq. (3).

Yk Gaussian responsibilities under time-rescaled dynamics in
Lemma G.2.

oo Convex combination of static modes w.r.t. time-rescaped
Gaussian responsibilities.

1(t) Integral of 5(s) without exponential

¢ Effect of N —2 modes on parallel dynamics to nearby Lii’j ),

E, Convex combination of distances from mode ¢, given time-

rescaled modes, excluding modes ¢ and j.

Projy (v) Projection onto vector parallel to v.

Proj | (v) Projection onto vector orthogonal to v.

Ow Effect of N — 2 modes on orthogonal dynamics to nearby
i,

d* Mode which for which the trajectory has minimum distance
from one of the two selected (nearby) modes 7 and j.

0,9,0 Used for standard asymptotic notation.

M Defines maximum non-selected mode distance.

R Defines maximum Gaussian mixture weights w.r.t. d*, ex-

cluding m;, ;.

0 Used to rescale reverse time into forward time, i.e. 0 =
T—t.
M,Q For martingale M, @ is its quadratic variation.
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Figure E.11. Ablation on 73 across various DDIM-DDPM hybrid samplers, starting from the midpoint neighborhood and evaluating
hallucination rate. Uncertainty is quantified by the standard error across mode pairs.
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T (k=7)

50 40 30 20 10 0

Figure E.12. Average DDIM Jacobian eigenvalues evaluated at the midpoint joining mode segments, A:, grouped into positive (blue) and
negative (green) groups, during the reverse process. A vertical dotted orange line represents 2. We find that there exists both a positive
and corresponding negative eigenvalue after time 72. Notably, there were no eigenvalues excluded from this plot; all midpoints had one
positive eigenvalue and one negative eigenvalue. In particular, the midpoint remains a hyperbolic saddle equilibria with appropriate
eigenvalues. This indicates that despite score error and our study of the approximate dynamics, the slowdown region does not greatly shift
for a well-trained diffusion model. Finally, note that the Jacobian eigenvalues are identical (up to numerical error) for DDIM and DDPM,
since Eq. (3) and Eq. (2) have the same Jacobian.
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Figure E.13. Increasing DDIM noise level 7 decreases mode interpolation hallucination rate (Figure E.13a) while helping DDIM

trajectories escape the midpoint trapping region (Figure E.13b), demonstrating that SDE noise helps with reducing hallucinations, in line
with our theoretical results.
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(a) K(t) in Prop. 5.1 (b) Arep in Prop. 5.1

Figure E.14. K (t) (Figure E.14a) and \.ep (Figure E.14b) computed across a total of 400k samples (10k samples per line segment) under
the exact score. We find that K () exists and A\rep > 0 as desired. Details on how to compute these are included in Sec. F.
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Figure E.15. Exact score analogue of Figure 5. We find that at ¢ = 0.15¢; and 73 = 3, DDIM gets stuck in the midpoint neighborhood
while DDPM escapes, confirming our theoretical results in Prop. 4.7 and Prop. 5.1.
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Figure E.16. Ablations on hallucination rate gap between DDIM and DDPM across various choices of o, T', and £. We find that the
hallucination rate gap between DDIM and DDPM persists across several different hyperparameter configurations.

Figure F.17. Samples chosen from the dataset of 10, 000 elements containing 3 triangles. The positions are chosen such that the triangles
are non-overlapping.
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Figure F.18. Reduction to 1D dynamics along the bisector normal. Top: Inside Tubegf’j >, the bisector hyperplane H ) (red) is

€
- . . () 4, ) . i .
orthogonal to L(*¥), The signed 1D coordinate A; = (z; — %, ) measures displacement from H %) along the unit normal .

Bottom: The 1D reduction with modes at :tg, the J-neighborhood around the midpoint, and unstable drift directions away from the
bisector.
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