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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
0.8472211 0.6805477 1006.2032514 1006.5068458 0.8357313

s2
0.6853680



$counts
function gradient
28 27

$convergence
[1] ©

> cor.me.matrix(exp,se)

$corr.true
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[,1] [,2] [,3] [,4] [,5]
[1,] 1.00000000 0.6805477 0.32004405 -0.6800523 0.5063149
[2,] 0.68054772 1.0000000 0.86917276 -0.6845005 -0.8749219 -0.
[3,] 0.32004405 0.8691728 1.00000000 0.8578387 -0.8115020 -0.
[4,] -0.68005231 -0.6845005 0.85783868 1.0000000 -0.8209538 -0.
[5,] 0.50631492 -0.8749219 -0.81150198 -0.8209538 1.0000000
[6,] 0.70420884 -0.8036195 -0.74615172 -0.2082429 0.7860873
[7,] 0.65132128 0.1985492 0.97802765 0.3759959 0.5019866 -0.
[8,] 0.03250443 0.8255830 -0.75393557 -0.7433638 -0.8066929
[9,] 0.78600555 -0.8807964 -0.66584691 -0.7729904 0.6638132
[10,] 0.75665119 0.9719169 -0.08347063 0.7156598 -0.8280661

[,7] [,8] [,9] [,10]
[1,] .6513213 0.03250443 0.7860056 0.75665119

0
[2,] 0.1985492 0.82558303 -0.8807964 0.97191691
[3,] 0.9780277 -0.75393557 -0.6658469 -0.08347063
[4,] 0.3759959 -0.74336381 -0.7729904 0.71565980
[5,] 0.5019866 -0.80669287 0.6638132 -0.82806613
[6,] -0.8352786 0.61043471 0.7860395 0.67053336
[7,] 1.0000000 -0.84793437 -0.9255653 -0.73834880
[8,] -0.8479344 1.00000000 0.9406242 0.66267143
[9,] -0.9255653 0.94062419 1.0000000 0.33418121
[10,] -0.7383488 0.66267143 0.3341812 1.00000000

>

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]
7042088
8036195
7461517
2082429
7860873

.0000000

8352786
6104347
7860395
6705334



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