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

> cor.me.vector(expl[1l, ], sell, 1, expl[2, ], sel[2, 1)

$estimate

corr.me corr.true mul mu?2 s1
-0.9448353 -0.8169030 994.0382849 1003.6780132 0.8688867

s2
0.1902600



$counts
function gradient

42 41
$convergence
[11 0
> cor.me.matrix(exp,
$corr.true
[,1]
[1,] 1.00000000 -0.
[2,] -0.81690300 1.
[3,] 0.81117848 -0.
[4,] 0.87321355 O.
[5,] -0.84938084 O.
[6,] -0.81730477 O.
[7,] 0.05861604 O.
[8,] 0.37279190 -0.
[9,] -0.68926802 -0.
[10,] -0.81881988 -0.
[,7]
[1,] 0.05861604 O.
[2,] 0.72033458 -0.
[3,] 0.28534854 -0.
[4,] -0.76119155 O.
[5,] -0.51160769 -0.
[6,] 0.24748387 O.
[7,] 1.00000000 -0.
[8,] -0.77421429 1.
[9,] -0.60168256
[10,] -0.70101314 -0.

se)

[,2]
8169030
0000000
8906499
5882617
8436426
8312379
7203346
4159171
7121423
8808145

[,8]
3727919
4159171
9200250
6450155
1809709
4691882
7742143
0000000

0.6990010

7720354

[,3]

.8111785
.8906499
.0000000
. 7575259
.55687529
.7933185
.2853485
.9200250
.7053914
.8606516

[,9]

.6892680
.7121423
.7053914
.5515937
.6751594
.1462140
.6016826

0.6990010

.0000000
.5017768

[,4]

.8732136
.5882617
. 7575259
.0000000
.9772956
.2200781
.7611916
.6450155
.5515937
.8708230

[, 10]

.8188199
.8808145
.8606516
.8708230
.7919439
.9303186
.7010131
. 7720354
.5017768
.0000000

[,5]

.8493808
.8436426
.55687529
.9772956
.0000000

0.8485651

.5116077
.1809709
.6751594
.7919439

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

[,6]

.8173048
.8312379
.7933185
.2200781
.8485651
.0000000
.2474839
.4691882
-0.

0.

1462140
9303186
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