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Introduction

The MeasurementError.cor package fits 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)) ,nc0l=10)
> se <- matrix(abs(rnorm(100,50,5)),ncol=10)

> cor.me.vector(expl[1,],sel1,],exp[2,],se[2,])

$estimate
corr.me corr.true mul mu?2 sl

s2

-0.9544565 -0.8325081 994.0335173 998.3639242 0.8293766 0.6002107



$counts
function gradient

[,2]

.8325081
.0000000
.1836023
.6315156
.6997896
.7800516
.8248341
.3619648
.3270275
. 7879512

[,8]
.8439254
.3619648
. 7375580
.9057522
. 7906202
.1175433
. 7512374
.0000000
. 7308359
.5534030
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$convergence
[1] ©
> cor.me.matrix(exp,se)
$corr.true
[,1]
[1,] 1.0000000
[2,] -0.8325081
[3,] 0.3549891
[4,] -0.8146714
[6,] -0.8813175
[6,] 0.8216891
[7,] -0.3646056
[8,] -0.8439254
[9,]1 0.7467095
[10,] 0.1241784
[,7]
[1,] -0.36460556
[2,] -0.82483415
[3,] -0.71248026
[4,] 0.63918626
[6,]1 0.65755929
[6,] -0.50081773
[7,1] 1.00000000
[8,] -0.75123737
[9,]1 -0.68298523
[10,] 0.01297328
>

-0.
-0.
1.

[,3]

.3549891
.1836023
.0000000
.8653897
.8054838
.6382338
.7124803
. 7375580
. 7643526
.7313249

[,9]
. 7467095
.3270275
. 7643526
.55636202
.7921383
.6834108
6829852
7308359
0000000

0.7735247

[,4]

.8146714 -0.
.6315156 O.
.8653897 O.
.0000000 -0.
.7919791 1.
.5487703
.6391863 O.
.9057522 -0.
.55636202 -0.
.8583762 -0.

[,10]
.12417839
. 78795116
. 73132490
.85837622
.41448387
.03837591
.01297328
.55340303
. 77352472
.00000000

[,5]
8813175
6997896
8054838
7919791
0000000

0.7585812

6575593
7906202
7921383
4144839

[,6]

.82168912
.78005164
.63823377
.54877030

0.75858123

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. mul,mu2 and si, s2
are the estimated mean and standard deviation of the two random variables.

.00000000
.50081773
.11754330
.68341076
.03837591



cor.me.matrix only returns the estimated correlation matrix.
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