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Listing 1: Huber loss with an explicit threshold

def huber(residual, delta=1.0):
if delta <= 0:
raise ValueError("delta must be positive")
magnitude = abs(residual)
if magnitude <= delta:
return 0.5 * residual * residual

return delta * (magnitude - 0.5 * delta)

assert huber(0.0) == 0.0
assert huber(1.0) == 0.5
assert huber(-2.0) == 1.5
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