
0 20 40 60 80 100
Time

0.10

0.05

0.00

0.05

0.10

0.15

0.20

Cu
m

ul
at

iv
e 

Re
tu

rn
Conditional Generation by Regime

c = Low Vol
c = Med Vol
c = High Vol

z
(noise)

c
(condition)

Concat
[z, c]

Generator
G(z,c)

x
(output)

Conditional GAN Architecture


