
●

● ●

●

●

●

●

● ●

●

●

●

●

● ●

● ●

● ●

●

●

●

●

● ●

●

●

●

●

● ●

● ●

● ●

●

●

●

●

● ●

●

●

●

●

● ●

●

Non−separable setting. Dataset 1

Model

V
ar

−
C

ov
 m

at
rix

 e
le

m
en

ts
 e

st
im

at
io

n

Independent Separable Non−separable

−
0.

1
0.

0
0.

1
0.

2
0.

3
0.

4



●

● ●

●

●

●

●

● ●

●

●

●

●

● ●

● ●

● ●

●

●

●

●

● ●

●

●

●

●

● ●

● ●

● ●

●

●

●

●

● ●

●

●

●

●

● ●

●

Non−separable setting. Dataset 2

Model

V
ar

−
C

ov
 m

at
rix

 e
le

m
en

ts
 e

st
im

at
io

n

Independent Separable Non−separable

−
0.

1
0.

0
0.

1
0.

2
0.

3
0.

4



●

● ●

●

●

●

●

● ●

●

●

●

●

● ●

● ●

● ●

●

●

●

●

● ●

●

●

●

●

● ●

● ●

● ●

●

●

●

●

● ●

●

●

●

●

● ●

●

Non−separable setting. Dataset 3

Model

V
ar

−
C

ov
 m

at
rix

 e
le

m
en

ts
 e

st
im

at
io

n

Independent Separable Non−separable

−
0.

1
0.

0
0.

1
0.

2
0.

3
0.

4



●

● ●

●

●

●

●

● ●

●

●

●

●

● ●

● ●

● ●

●

●

●

●

● ●

●

●

●

●

● ●

● ●

● ●

●

●

●

●

● ●

●

●

●

●

● ●

●

Non−separable setting. Dataset 4

Model

V
ar

−
C

ov
 m

at
rix

 e
le

m
en

ts
 e

st
im

at
io

n

Independent Separable Non−separable

−
0.

1
0.

0
0.

1
0.

2
0.

3
0.

4



●

● ●

●

●

●

●

● ●

●

●

●

●

● ●

● ●

● ●

●

●

●

●

● ●

●

●

●

●

● ●

● ●

● ●

●

●

●

●

● ●

●

●

●

●

● ●

●

Non−separable setting. Dataset 5

Model

V
ar

−
C

ov
 m

at
rix

 e
le

m
en

ts
 e

st
im

at
io

n

Independent Separable Non−separable

−
0.

1
0.

0
0.

1
0.

2
0.

3
0.

4



●

● ●

●

●

●

●

● ●

●

●

●

●

● ●

● ●

● ●

●

●

●

●

● ●

●

●

●

●

● ●

● ●

● ●

●

●

●

●

● ●

●

●

●

●

● ●

●

Non−separable setting. Dataset 6

Model

V
ar

−
C

ov
 m

at
rix

 e
le

m
en

ts
 e

st
im

at
io

n

Independent Separable Non−separable

−
0.

1
0.

0
0.

1
0.

2
0.

3
0.

4



●

● ●

●

●

●

●

● ●

●

●

●

●

● ●

● ●

● ●

●

●

●

●

● ●

●

●

●

●

● ●

● ●

● ●

●

●

●

●

● ●

●

●

●

●

● ●

●

Non−separable setting. Dataset 7

Model

V
ar

−
C

ov
 m

at
rix

 e
le

m
en

ts
 e

st
im

at
io

n

Independent Separable Non−separable

−
0.

1
0.

0
0.

1
0.

2
0.

3
0.

4



●

● ●

●

●

●

●

● ●

●

●

●

●

● ●

● ●

● ●

●

●

●

●

● ●

●

●

●

●

● ●

● ●

● ●

●

●

●

●

● ●

●

●

●

●

● ●

●

Non−separable setting. Dataset 8

Model

V
ar

−
C

ov
 m

at
rix

 e
le

m
en

ts
 e

st
im

at
io

n

Independent Separable Non−separable

−
0.

1
0.

0
0.

1
0.

2
0.

3
0.

4



●

● ●

●

●

●

●

● ●

●

●

●

●

● ●

● ●

● ●

●

●

●

●

● ●

●

●

●

●

● ●

● ●

● ●

●

●

●

●

● ●

●

●

●

●

● ●

●

Non−separable setting. Dataset 9

Model

V
ar

−
C

ov
 m

at
rix

 e
le

m
en

ts
 e

st
im

at
io

n

Independent Separable Non−separable

−
0.

1
0.

0
0.

1
0.

2
0.

3
0.

4



●

● ●

●

●

●

●

● ●

●

●

●

●

● ●

● ●

● ●

●

●

●

●

● ●

●

●

●

●

● ●

● ●

● ●

●

●

●

●

● ●

●

●

●

●

● ●

●

Non−separable setting. Dataset 10

Model

V
ar

−
C

ov
 m

at
rix

 e
le

m
en

ts
 e

st
im

at
io

n

Independent Separable Non−separable

−
0.

1
0.

0
0.

1
0.

2
0.

3
0.

4


