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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 s1
0.75283927 0.01923127 996.61092971 995.34504657 0.11131970

s2
0.07717359



$counts
function gradient

[,2]

0.01923127

.00000000
. 79373668
.56309609
.52411796
.67464295
. 79378477
.68143104
. 94865840
.64247228
[,8]

.6840562 O
.6814310 O
.2258664 -0
.6807836 -0
.6377145 -0
.3941037 O

0.5448576 -0

.0000000 -0
.6756741 1
. 7888962 -0

36 34
$convergence
[1] ©
> cor.me.matrix(exp,se)
$corr.true
[,1]
[1,] 1.00000000
[2,] 0.01923127
[3,] 0.69605788
[4,] 0.68130216
[6,] -0.60398538
[6,] 0.73952590
[7,] -0.31634811
[8,] 0.68405625
[9,]1 0.35242980
[10,] -0.66810688
[,7]
[1,] -0.3163481
[2,] -0.7937848
[3,] 0.7101109
[4,] 0.0779079
[6,1 0.5074062
[6,] 0.8834634
[7,1] 1.0000000
[8,] 0.5448576
[9,] -0.4742685
[10,] 0.7492670
>

[,3]
0.69605788
-0.79373668
1.00000000
-0.58214933
-0.46828708
0.69845980
0.71011090
0.22586645
-0.83840077
0.09975533
[,9]

.3524298 -0.
.9486584 -0.
.8384008 O.
.5949638 -0.
.3826379 0.
.7283253 -0.
.4742685 O.
.6756741 O.
.0000000 -0.
7907773 1.

[,4]
0.6813022
-0.5630961
-0.5821493
1.0000000
-0.7773230
0.7163494
0.0779079
-0.6807836
-0.5949638
-0.6568976
[,10]
66810688
64247228
09975533
65689756
77884512
50774017
74926698
78889615
79077733
00000000

-0.
0.
-0.
-0.
1.
-0.
0.
0.
-0.
0.

[,5]
6039854
5241180
4682871
7773230
0000000
7579867
5074062
6377145
3825379
7788451

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.

[,6]

. 7395259
.6746430
.6984598
. 7163494
. 7579867
.0000000

0.8834634

.3941037
. 7283253
.5077402



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