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def fit(self, X, T, Y):
1if self.cv > 1:
m hat, e hat = self. oof(X, T, Y)
else:
XT = np.column stack([X, T.reshape(-1, 1)])
# self.m.fit(XT, Y) # MEH&EL)

self.m.fit(X, Y) # IEf#

self.g.fit(X, T)
# m hat = self.m.predict(XT) # ELEL)

m hat = self.m.predict(X) # IEf#

e hat = clip0Ol(self.g.predict proba(X)[:, 1])
y tilde = Y - m hat

t tilde = T - e hat

eps = le-3

z =y tilde / (t tilde + np.sign(t tilde) * eps)
w =t tilde ** 2 + le-6

self.tau.fit (X, z, sample weight=w)

return self


https://colab.research.google.com/drive/1ug9h3G5KgcghyfEj7j3YEKHFjUrhXAML#scrollTo=GhZkzLw05ow3
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