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Introduction

The MeasurementError.cor package �ts a two-stage measurement error

model for estimating correlation between two random variables under bi-

variate normality. It's application is perhaps most relevant for the gene

expression data where both point and standard estimates are available. We

have shown that the proposed measurement error corrected correlation es-

timate has lower bias compared with the usual sample pearson correlation.

For details, refer to Ding and Gentleman (2003) as well as R help pages

associated with each function.

The cor.me.vector and cor.me.matrix functions

The cor.me.vector calculates the measurement error model estimate of cor-

relation between two observed vectors whereas cor.me.matrix calculates all

pairwise measurement error model estimate of correlation in the matrix.

> library(MeasurementError.cor)

> exp <- matrix(abs(rnorm(100,1000,20)),ncol=10)

> se <- matrix(abs(rnorm(100,50,5)),ncol=10)

> cor.me.vector(exp[1,],se[1,],exp[2,],se[2,])

$estimate

corr.me corr.true mu1 mu2 s1 s2

0.9258196 0.7910153 998.8223185 998.8085168 0.2125555 0.4232468
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$counts

function gradient

28 27

$convergence

[1] 0

> cor.me.matrix(exp,se)

$corr.true

[,1] [,2] [,3] [,4] [,5] [,6]

[1,] 1.0000000 0.7910153 0.7498525 0.4783435 0.4881849 0.5178910

[2,] 0.7910153 1.0000000 0.8320311 -0.9241491 0.5197902 -0.1676045

[3,] 0.7498525 0.8320311 1.0000000 0.7781439 0.6739127 -0.3745572

[4,] 0.4783435 -0.9241491 0.7781439 1.0000000 -0.4005525 -0.3395797

[5,] 0.4881849 0.5197902 0.6739127 -0.4005525 1.0000000 0.6810156

[6,] 0.5178910 -0.1676045 -0.3745572 -0.3395797 0.6810156 1.0000000

[7,] -0.8925148 -0.8041860 -0.8536762 -0.9043179 -0.5548477 0.7696200

[8,] -0.4776750 -0.3505407 -0.7653151 -0.6191633 -0.1139138 -0.7695124

[9,] 0.7203752 -0.4176716 0.4071743 0.9543282 -0.8405630 -0.9416668

[10,] -0.2350982 0.4572597 -0.6866070 0.7235821 0.6865058 0.3896022

[,7] [,8] [,9] [,10]

[1,] -0.8925148 -0.4776750 0.7203752 -0.2350982

[2,] -0.8041860 -0.3505407 -0.4176716 0.4572597

[3,] -0.8536762 -0.7653151 0.4071743 -0.6866070

[4,] -0.9043179 -0.6191633 0.9543282 0.7235821

[5,] -0.5548477 -0.1139138 -0.8405630 0.6865058

[6,] 0.7696200 -0.7695124 -0.9416668 0.3896022

[7,] 1.0000000 -0.3088894 -0.4224378 -0.5810657

[8,] -0.3088894 1.0000000 -0.5582547 0.7623247

[9,] -0.4224378 -0.5582547 1.0000000 -0.7578365

[10,] -0.5810657 0.7623247 -0.7578365 1.0000000

>

the quantity of interest, i.e. the model estimate of the correlation between

the true value of two random variables whereas cor.me is the model es-

timate of correlation between the measurement errors of the two random

variables. The second quantity may not be of interest. mu1,mu2 and s1, s2

are the estimated mean and standard deviation of the two random variables.
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cor.me.matrix only returns the estimated correlation matrix.
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