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Q: Using pymc3 to fit a truncated normal distribution I am trying to fit the truncated normal model to a set of data, but am not
getting any meaningful output from the MCMC trace. What is the correct code for this? import pymc3 as pm from scipy.stats
import tn # Generate some data data = tn.rvs(n=100, loc=0, scale=2, loc=0, scale=1.0) # Assume that we have a truncated
normal distribution. # Scale is an unknown parameter which we wish to infer. mu = tn.rvs(n=100, loc=0, scale=2) b =
tn.rvs(n=100, loc=0, scale=1.0) # Define a model with pm.Model() as m: z = pm.Normal("z", mu, b) # Fit the model to data
with m.Metropolis(rel_accept=1.0): trace = pm.sample(5000, m, args=(data,)) A: You are missing a scale parameter for the
normal distribution, and a location parameter for the truncation point. import numpy as np print trace.mean(), trace.args Q:
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