
S10 Text: Fisher’s Transformation to Absolute Correlations

In the left panel of Figure A, we draw the density function of normal distribution with mean 1 and
standard error 1, i.e. N(1,1), with blue color, and density function of its absolute value with red color.
The right panel is for normal distribution with mean 1 and standard error 0.5, i.e. N(1,0.5). We can see
when standard error is 1, the original density function is different from the density function of absolute
value. As standard error decreases to 0.5, the original density function is close to the density function of
absolute value.

Figure A: Comparing original density function and density function of absolute value of normal distri-
butions, left panel is for N(1,1) and right panel is for N(1,0.5).
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