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    Programming Language: Python
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                                        Python InverseGaussian - 8 examples found. These are the top rated real world Python examples of csb.statistics.pdf.InverseGaussian extracted from open source projects. You can rate examples to help us improve the quality of examples.                                    
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                        File:
                        __init__.py
                    
                                
                                            Project:
                                        jakebarnwell/PythonGenerator
                
            

        

    

    
        
             def testParameterEstimation(self):
     
     mu, shape = 1, 3
     data = numpy.random.wald(mu, shape, 100000)
     
     pdf = InverseGaussian(1, 1)
     pdf.estimate(data)
     
     self.assertAlmostEqual(pdf.mu, mu, places=2)
     self.assertAlmostEqual(pdf.shape, shape, delta=0.05)
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                def testParameterEstimation(self):

        mu, shape = 1, 3
        data = numpy.random.wald(mu, shape, 100000)

        pdf = InverseGaussian(1, 1)
        pdf.estimate(data)

        self.assertAlmostEqual(pdf.mu, mu, places=2)
        self.assertAlmostEqual(pdf.shape, shape, delta=0.05)
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                        File:
                        __init__.py
                    
                                
                                            Project:
                                        jakebarnwell/PythonGenerator
                
            

        

    

    
        
             def testParameters(self):
 
     pdf = InverseGaussian(1.5, 2.5)
     pdf.mu = 3
     pdf.shape = 4
     
     self.assertEqual(pdf.mu, 3)
     self.assertEqual(pdf.shape, 4)
     self.assertEqual(pdf.mu, pdf['mu'])
     
     def propertyAssignment():
         pdf.shape = -1
     def directAssignment():
         pdf['shape'] = -1
     
     self.assertRaises(ParameterValueError, propertyAssignment)
     self.assertRaises(ParameterValueError, directAssignment)
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                def testParameters(self):

        pdf = InverseGaussian(1.5, 2.5)
        pdf.mu = 3
        pdf.shape = 4

        self.assertEqual(pdf.mu, 3)
        self.assertEqual(pdf.shape, 4)
        self.assertEqual(pdf.mu, pdf['mu'])

        def propertyAssignment():
            pdf.shape = -1

        def directAssignment():
            pdf['shape'] = -1

        self.assertRaises(ParameterValueError, propertyAssignment)
        self.assertRaises(ParameterValueError, directAssignment)
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                        __init__.py
                    
                                
                                            Project:
                                        jakebarnwell/PythonGenerator
                
            

        

    

    
        
                def testRandom(self):
        
        ig = InverseGaussian(1., 1.)
        samples = ig.random(1000000)
        mu = numpy.mean(samples)
        var = numpy.var(samples)
        
        self.assertAlmostEqual(ig.mu, mu, delta=1e-1)
        self.assertAlmostEqual(ig.mu ** 3 / ig.shape, var, delta=1e-1)

        ig = InverseGaussian(3., 6.)

        samples = ig.random(1000000)
        mu = numpy.mean(samples)
        var = numpy.var(samples)
        
        self.assertAlmostEqual(ig.mu, mu, delta=1e-1)
        self.assertAlmostEqual(ig.mu ** 3 / ig.shape, var, delta=5e-1)
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                def testLogProb(self):

        ig = InverseGaussian(1., 1.)

        self.assertAlmostEqual(ig(1.),
                               numpy.sqrt(1 / (2 * numpy.pi)),
                               delta=1e-5)
        self.assertAlmostEqual(
            ig(2.),
            (numpy.sqrt(1 / (2 * numpy.pi * 2**3)) * numpy.exp(-1. / 4.)),
            delta=1e-5)
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                def testParameterValidation(self):
        """
        @see: [CSB 0000132]
        """
        self.assertRaises(ParameterValueError, InverseGaussian, -1, 1)

        pdf = InverseGaussian()
        data = [3.1, 1.15, 6.86, 0.69, -1.73, -2.91, -2.2800744]

        def testMu(v):
            pdf['mu'] = v
            pdf.mu = v

        self.assertRaises(ParameterValueError, testMu, -1)
        self.assertRaises(EstimationFailureError, pdf.estimate, data)
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                def testRandom(self):

        ig = InverseGaussian(1., 1.)
        samples = ig.random(1000000)
        mu = numpy.mean(samples)
        var = numpy.var(samples)

        self.assertAlmostEqual(ig.mu, mu, delta=1e-1)
        self.assertAlmostEqual(ig.mu**3 / ig.shape, var, delta=1e-1)

        ig = InverseGaussian(3., 6.)

        samples = ig.random(1000000)
        mu = numpy.mean(samples)
        var = numpy.var(samples)

        self.assertAlmostEqual(ig.mu, mu, delta=1e-1)
        self.assertAlmostEqual(ig.mu**3 / ig.shape, var, delta=5e-1)
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