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Overview

1. Technology & Workflow

2. Low-level analysis

• extracting expression values
• normalizing expression values
• quality control & gene selection

3. High-level analysis

• class discovery
• class prediction
• gene discovery

4. Summary
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The Affymetrix Technology

• Each target sequence is probed by multiple(10-20) 25-mers

• Oligonucleotides are photolithographically synthesized in situ on each chip

• mRNA from one source is hybridized to each chip (as opposed to two-color
systems)

• Currently:

– up to 1.3× 106 oligos corresponding to 47000 target sequences
– minimum amount of 5µg mRNA
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Source: Affymetrix
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Analysis of Affymetrix Data

Wet-lab ⇒ Image processing ⇒ Low-level analysis ⇒ High-level analysis

Low-level analysis: Extract a measurement of relative mRNA abundance that is
reasonably free of technical variation

High-level analysis: Relate the relative mRNA abundance to the biology of interest

The high-level analysis of Affymetrix data is identical to the analysis of
two-color microarray data collected in a reference design!
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Low-level Analysis
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Extracting Expression Values

Several processing steps are required to get an expression value that is
representative of relative mRNA abundance and comparable between chips:

• Background correction
• Normalization
• Signal adjustment
• Signal extraction
• Normalization

Unfortunately, there is no agreement how to do this correctly.
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Signal Extraction & Expression Measures – The Problem

Each ’gene’ (target sequence) is covered by 11-20 probe pairs consisting of

• perfect match (PM): exact substring of the target sequence,

• mismatch (MM): the PM with one central base altered.

. . . like this:

Source: Affymetrix

Each target sequence is represented by a probe set of 22-40
measurements on each chip!
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Source: [15]

An expression measure combines the multiple PM/MM measurements
into one number representative of relative mRNA abundance of the target
sequence on each chip
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Example: Cell Line Data (8 chips)
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Expression Measures – Methods

Single chip methods compute expression values separately for each chip

Multichip methods use the full set of available chips to compute expression values

Probe pair data is is highly variable:

• inherent noise of mRNA data,
• inherently different base intensities of individual probes, mostly due to different

C/G content

⇒ some robust averaging across probe pairs is usually applied
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MAS5: single chip method, current standard suggested by Affymetrix. For each
probe set on each chip,

• compute an adjusted difference PM-MM for each probe pair (guaranteed to
be positive),

• compute a robust average (≈ median) across the probe pairs.

Values are usually logarithmized or otherwise transformed [10]

RMA: Robust Multichip Average [11], for each probe set

• use all arrays i = 1, . . . n and all probe pairs j = 1, . . . k,
• compute yij = background-adjusted log 2 of the PM intensities,
• robustly fit the model

yij = ai + pj + εij

• the fitted ai are the expression values

RMA is originally logged, but can be further transformed.
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MBEI: Model-Based Expression Index [14], implemented in dChip. For each probe
set

• use all arrays i = 1, . . . n and all probe pairs j = 1, . . . k,
• compute either yij = PMij or yij = PMij −MMij,
• robustly fit the model

yij = aipj + εij

• the fitted ai are the expression values

MBEI is commonly logged. It requires 10-20 chips for realistic results.

Alternatives: e.g.

• gcRMA: and extension of RMA that incorporates the different G/C ratio of
the the individual probes in a probe set

• PDNN: positional dependent nearest neighbor, tries to estimate the effect of
non-specific binding [22]

• Skip expression measure if you are interested only in differential
expression/gene lists [13]
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Expression measures: 1 chip, all probe-sets
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Normalization

Both the overall intensity level and the distribution of intensity values vary
between chips due to technical reasons:

• mRNA amount
• sample processing
• scanner calibration

In order to be able to compare expression values between chips gainfully, the effect
of this technical variability should be reduced or eliminated: Normalization.

This requires the assumption that some aspect of the distribution of intensity
values remains constant between chips; different normalization procedures make
different assumptions.
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Normalization can be done

• before summarizing the the probes through an expression measure: probe-level
normalization

• after summarizing the the probes through an expression measure: probeset-level
normalization

Usually a normalization procedure is associated with a specific expression measure,
but in principle all combinations are possible (if not always useful). [3, 4]
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Global mean normalization: assumes constant average intensity on all chips (ie
little or balanced differential expression). Usually on probe-set level, usually with
MAS5

Quantile normalization: assumes constant: distribution (ie histogram) of
intensities on all chips (ie very little differential expression). Usually on probe
level, usually with RMA

Invariant set normalization: assumes constant intensities on a subset of genes

• identify a set of genes with small change in rank between chips,
• iteratively reduce this set until convergence,
• fit a smoothing curve to these genes between each chip and an artificial

reference chip (median chip),
• use the curve to normalize all genes.

Usually on probe level, usually with MBEI

16



Alternative: use pairwise normalization scheme like for two-dye systems (loess-
normalization), either iteratively or to a artificial reference chip (mean/median
chip). Usually on the probe-set level – can be combined with most expression
measures [4]
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Normalization: Cell lines
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Does the choice of low-level analysis matter?

Yes! [9, 2, 3, 4] Choice of summary measure and normalization has serious impact
on all subsequent high-level analysis.

Evaluation & comparison of different low-level approaches are generally based on
artificial reference data (spike-in, dilution), trying to establish general superiority
of a strategy. Results so far suggest that no single approach is uniquely superior
for all possible data sets (e.g. clinical vs. experimental data).

An alternative is to assess the quality of the low-level analysis for a specific data
set, based on studying correlation of random pairs of genes [17].
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Quality Control

• Graphical:

– Digestion plots
– Chip images and residual plots
– MA-plots only of limited use
∗ too many pairs of chips
∗ average MA-plots (between groups) with little QC information

• Numerical: Affymetrix presence/absence calls

– based on p-value for Wilcoxon test comparing PM and MM
– can be Present, Absent, Middling
– not optimal, but helpful
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Expression measures: 1 chip, only present calls
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High-level Analysis
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The most common ways of analysing expression data can be summarized as
follows:

Class discovery: find subclasses of samples based on the expression pattern of a
large number of probesets: e.g. molecular subclasses of cancer

Class prediction: given a biological or clinical grouping of the samples, find a
small number of genes whose expression pattern can be used to reliably predict
the group membership of new samples: e.g. treatment response in patients

Gene discovery: given a biological or clinical grouping of the samples, identify
the genes that are differentially expressed between these groups and estimate their
fold changes: e.g. cell line response to treatment over time

Roughly speaking, CD and CP are generally used more for clinical and
observational studies than for biological and experimental studies. GD is suitable
for both situations, but most successful for experimental studies.
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Methods for analysing expression data can be classified in several ways:

• statistical vs. machine learning

• exploratory vs. inferential

• supervised vs. unsupervised learning

The first distinction is somewhat cultural; the second distinction is used more in
statistics, the third more in machine learning.

All this is very similar or identical between oligonucleotide/one-dye systems and
many cDNA/two-dye systems (i.e. those with a common reference)
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Class Discovery

Unsupervised learning or exploratory analysis - we try to identify groups of samples
with expression patterns that are similar within groups and dissimilar between
groups.

This begs the question of what we mean with similarity. This is an important
question for any kind of class discovery: What kind of distance measure do we use?

A distance measure defines for two samples si and sj how similar their expression
pattern is:

dij = dist(si, sj) = f((x1i, . . . xgi), (x1j, . . . xgj))

Different distance measures are in use [18], most commonly e.g.:

• Euclidean distance: dij =
√∑g

k=1(xki − xkj)2
• Correlation disctance: dij = 1− corr((x1i, . . . xgi), (x1j, . . . xgj))
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Note that the Euclidean distance uses the actual level of expression, whereas the
correlation distance only uses the pattern of expression across the genes!

Example: 72 lymphomas with 7129 genes [8]

• red = close, white = distant
• distance matrix is symmetric with zero diagonal
• some lymphomas seems to have a large distance from everybody else
• rather good agreement between Euclidean and correlation distance, but the small

distances are proportionally smaller for correlation distances

26



10 20 30 40 50 60 70

10
20

30
40

50
60

70

Euclidean Distances

Samples

S
am

pl
es

10 20 30 40 50 60 70

10
20

30
40

50
60

70

Correlation Distances

Samples

S
am

pl
es

●

●

●●

●

●

●

●

●

●
●

●

●

●●

●

●
●

●

●

●
●

●

●

● ●

●

●
●

●
●

●●

●

●

●

●
●

●
●

●

●

●

●

●●

●

●

●

●

●●

●

●

●

●

●

●
●

●

●●

●
●

●

●

●

●

●●

●

●

●

●

●
●

●

●●
●●

●●

●●
●●●

●

●

●
●

●

●●

●●

●

●

●

●

●

●

●

●

●

●

●

●

●

●

●

●
●

●
●

●
●

●

●

●

●

●

●

●

●

●

●

●
●

●
●

●

●

●

●
●

●

●
●

●

●

●
●●

●

●●●

●

●
●

●
●

●

●

●

●

●

●

●

●

●

●

●
●

●

●

●

●

●
●

●
●

●

●
●

●

●

●

●

●●

●

●

●
●●

●

●

●

●

●

●

●

●

●
●

●
●

● ●

●

●●

●

●

●
●●

●

●

●

●

●●
●

●

●

●

●

●

●

●
●

●

●

●

●

●

●
●

●

●

●

●

●

●
●

●

●

●
●

●

●

●

●

●

●

●

●

●●

●

●

●

●

●

●

●

●

●

●

●●

●●
●

●

●

●
●

●

●

●

●

●

●

●
●

●

●

●

●
●

●

●

●

●

●

●

●

●

●

●

●

●

●

●

●

●

●

●

●

●

●
●

●

●

●

●
●

●

●

● ●●

●
●

●

●

●

●

●

●

●
●

●

●

●

●

●

●

●
●

● ●

●

●

●

●
●

●
●

●

●

●

●
●

●

●

●
●

●
●●

●

●

●

●

●
●

●

●

●

●
●

●

●

●

●

●

●

●

●●

●

●

●

●

●

●

●●

●
●

●●

●

●

●

●

●●

●
●

●

●

●

●

●

●

●

●

●

●

●

●

●●

●
●

●●

●

●

●

●
●

●

●

●

●

●

●●

●●

●
●

●

●

●

●

●

●

●

●

●

●

●

●●

●
●

●

●

●●

●

●
●

●

●

●

●

●

●●

●

●

●

●

●
●

●

●

●

●

●

●

●

●

●

●

●
●

●

●

●

●

●

●
●

●

●

●

●

●

●

●

●

●●

●

●

●

●

●

●
●

●

●

●

●

●

●
●

●

●

●

●
●

●

●

●
●

●

●

●

●

●

●

●●●
●

●

●

●

●

●

●

●

●

●

●

●
●●

●

●

●

●

●

●
●●

●
●

●

●

●

●

●
●

●

●

●

●

●●

●

●

●

●

●●

●
●

●
●

●

●

●●

●●

●

●
●

●

●
●

●

●

●

●

●●

●

●

●
●

●

●

●

●
●

●

●

●

●

●

●
●

●
●●

●●

●

●

●

●

●

●

●
●

●

●

●

●

●

●

●

●

●

●

●

● ●

●

●
●

●

●●

●

●

●
●

●

●

●

●

●

●

●

●

●

●●

●●

●

●

●

●

●●

●

●●

●

●

●

●

●
●

●●
●

●

●

●

●

●

●
● ●

●

●
●

●

●

●

●

●

●

●

●

●

●

●

●

●

●
●

●

●

●
●

●

●

●

●

●

●

●

●

●

●

●

●

●

●

●
●

●

●●

●

●

●

●

●

●

●

●

●

●
●

●

●

●

●

●
●

●

●
●

●
●

●

●

●

●

●

●●

●

●

●

●

●

●

●

●

●

●
●

●

●

●

●

●

●

●

●

●●●

●

●

●

●

●

●

●

●
●

●

●

●

●

●

●

●

●

●

●

●

●

●
●

●

●●

●

●

●

●

●●

●
●

●

●

●

●
●

●

●

●

●

●
●

●
●

●●

●

●

●

●

●

●

●

●

●●

●

●●

●

●

●

●

●

●

●

●

●

●

●●
●

●
●

●●

●
●

●

●

●

●

●

●

●

●

●

●

●

●

●

●

●
●

●

●

●

●

●

●
●

●

●●

●

●

●

●

●

●

●

●

●

●

●

●●

●

●

●

●

●

●

●

●
●

●

●

●

●

●

●

●

●

●

●

●

●

●

●

●

●

●

●

●

●

● ●

●

●

●

●

●
●
●●

●●

●

●

●
●

●

●

●

●

●

●

●

●

●

●

●

●

●
●

●●

●

●

●
●●

●

●

●

●

●

●

●

●

●

●

●

●

●

●

●

●

●

●

●

● ●

●

●

●

●
●

●

●●
●

●

●

●

●

●

●●

●
●

●

●

●

●

●

●

●

●

●

●

●
●

●

●
●

●

●

●
●

●

●
●

●●
●

●

● ●

●

●●

●

●

●

●

●

●

●

●●

●

●
●

●

●
●

●●

●

●

●

●●

●

●

●

●

●

●
●

●

●●

●
●●

●

●

●
●

●

●

●

●

●

●
●

●

●

●

●

●

●

●
●

●

●
●●

●

●

●

●

●●

●

●

●

●●

●

●
●

●

●

●

●
●

●

●

●

●

●

●

●

●

●

●

●

●

●
●

●

●

●

●

●

●

●

●

●

●

●

●

●

●

●

●

●

●

●
●

●

●

●

●

●

●

●

●

●

●

●

●

●

●

●

●

●

●

●

●

●

●

●●

●

●

●

●

●

●
●

●

●

●

●

●

●

●

●

●

●

●●

●

●

●

●

●

●

● ●

●

●

●
●

●

●

●

●

●

●

●
●

●

●

●

●

●

●

●

●

●●

●

●

●

●

●

●

●

●

●

●
●

●

●

●

●

●

●

●

●

●

●●

●

●

●

●

●

●

●

●
●

●

●

●

●

●
●

●

●

●
●

●

●

●
●

●

●

●
●

●

●
●

●

●

●

●

●

●

●

●

●

●

●

●●
●

●
●

●

●

●

●

●

●

●

●

●

●

●
●

●

●

●

●●

●

●

●

●

●
●

●

●

●

●

●

●
●

●

●

●

●

●

●
●

●

●

●

●

●

●

●

●

●

●

●●●
●

●

●

●
●

●

●
●

●
●●

●
●●

●

●
●

●

●

●

●

●

●

●

●

●

●

●
●

●

●

●

●

●●
●

●

●

●
●

●

●●

●

●

●

●

●

●

●

●

●●

●

●

●

●

●

●

●●

●

●

●

●

●

●

●

●
●

●

●●●●

●

●●

●

●

●

●

●●●

●

●

●

●

●

●

●

●

●●●

●●

●

●

●

●

●

●

●

●

●
●

●

●

●

●

●
●

●

●

●

●

●
●

●

●

●

●

●

●
●

●

●

●

●

●
●

●

●
●

●

●

●

●

●

●

●

●

●

●

●

●

●

●

●●

●

●
●

●

●

●

●

●

●

●

●

●

●

●

●

●

●

●

●

●

●

●

●●

●●

●●

●

●

●

●
●

●

●

●

●
●

●

●

●

●

●

●

●

●

●
●

●

●

●

●

●

●

●●

●

●

●

●

●

●

●
●

●●

●

●●

●

●
●

●

●

●

●

●

●
●

●

●

●

●

●

●●

●

●

●
●

●●

●

●
●

●

●

●

●●

●

●

●

●

●

●

●●

●

●

●
●

●

●

●

●●
●

●
●●

●

●

●

●

●
●

●

●

●
●
●

●

●
●

●

●
●

●
●

●

●●

●
●

●

●

●

●●

●

●
●

●

●

●●

●

●●

●

●●
●

●

● ●

●

●

●
●

●

●

●

● ●

●

●

●

●●

●

●

●

●

●

●
●

●

●

●

●●

●
●

●

●

●●●

●

●

●

●

●
●

●●

●

●

●

●

●

●

●

●

●
●

●

●

●

●

●

●

●

●

●

●

●

●

●

●

●

●

●

●

●

●●●

●
●

●

●

●

●

●●

●

●

●

●

● ●

●
●●

●

●

●

●
●

●

●
●●

●
●

●

●

●
●

●●

●

●

●

●

●

●●

●

●

●

●

●

●

●

●

●

●

●
●

●

●

●

●

●

●
●

●

●

●

●
●

●●
●●

●

●
●

●

●

●

●

●

●

●

●

●
●

●

●

●●

●
●

●

●
●

●

●

●

●

●
●

●

●

●

●

●
●

●
●

●
●

●

●

●
●

●

●

●●

●

●

●
●

●

●

●

●

●

●
●

●

●
●

●

●
●

●

●

●

●

●

●●

●

●

●

●

●●

●
●

●

●

●

●

●

●

●

●

●
●

●

●

●●

●

●
●

●
●

●

●
●●

●

●

●

●●

●

●●

●

●●●

●

●

●

●

●

●

●
●

●

●

●

●

●

●
●

●

●

●
●

●

●

●

●

●

●
●

●●
●

●●

●

●

●

●

●

●

●

●

●

●●

●

●

●●

●

●

●

●

●

● ●

●
●

●

●

●

●●

●

●

●●●
●●

●

●●

●

●

●

●

●

●

●

●
●

●

●

●

●

●

●

●

●

●●

●

●
●

●

●
●●●

●
●

●●

●

●
●

●

●

●

●

●

●

●

●

●

● ●

●

●

●
●

●

●

●

●

●

●

●

●

●

●

●

●

●

●

●

●

●

●

●

●

●

●

●●

●

●

●

●

●

●●●

●

●

●

●

●

●

●

●

●

●

●

●

●

●
●

●

●

●

●

●
●

●

●

●

●

●

●

●

●

●

●

●

●
●

● ●

●

●

●

●
●●

●

●
●

●

●

●

●

●

●

●●

●

●

●

●

●

●

●

●

●

●

●

●

●
●

●
●

●●
●

●

●●
●

●

●

●

●

●
●

●

●

●

●

●

●

●

●
●

●●

●

●

●

●

●

●

●

●

●●

●
●

●

●
●

●
●

●
●

●
●

●

●

●
●

●

●

●

●

●

●

●

●

●

●
●

●

●
●

●

●
●

●
●

●
●

●

●

●

●

●
●

●

●
●

●

●
●

●

●

●

●
●

●

●

●

●

●

●

●
●

●

●

●

●

●

●

●

●

●

●

●
●

●
●

●
●

●

●

●

●

●

●

●

●

●●

●
●

●
●

●

● ●

●●

●

●

●

●

●

●

●

●

●●

●

●

●
●

●

●

●

●

●

●

●

●

●
●

●

●

●

●

●

●

●

●

●

●

●

●

●
●

●

●

●●

●

●
●

●
●

●

●

●

●

●

●

●●

●

●

●
●

●

●

●

●

●

●●

●

●●

●

●

● ●

●

●

●

●

●

●

●

●

●
●

●
●

●

●

●

●

●

●

●

●

●

●

●

●

●

●●
●

● ●

●
●

●●

●

●

●

● ●

●

●

●

●

●
●

●

●

●

●

●

●

●●

●

●●

●

●
●

●

●

●

●

●

●

●

●

●

●

●

●

●

●

●

●
●

●

●

●

●●

●

●

●

●

●

●
●

●

●
●

●

●

●

●
●

●

●●

●

●

●

●
●

●

●
●

●

●

●

●

●

●
●

●

●

●
●

●

●

●

●

●

●

●
●

●

●

●

●

●

●

●

●

●
●

●

●

●●

●
●

●

●

●

●

●

●

●
●

●
●

●

●

●

●

●

●

●

●

●

●

●●

●

●

●

●●

●

●

●

●

●

●

●
●

●

●
●

●●

●

●

●

●

●

●

●

●

●

●

●

●

●

●

●

●
●

●●
●

●

●

●
●

●
●●

●

●●

●●●
●

●
●

●

●

●

●

●●
●

●

●

●

50000 100000 150000 200000

0.
05

0.
10

0.
15

0.
20

0.
25

0.
30

0.
35

Euclidean Distances

C
or

re
la

tio
n 

D
is

ta
nc

es

27



Some Methods for Class Discovery

Hierarchical clustering: based on the idea of successively combining the closest
observations into clusters. This results in a hierarchy of possible groupings,
from all observations in separate singleton clusters to one cluster with all
observations. Ideally, we will find an obvious solution when looking at the
corresponding dendrogram.
There are different variants of hierarchical clustering, depending on how to
calculate the distance between non-singleton clusters. (e.g. [18, 5])

Non-hierarchical clustering: Many different procedures. These usually require
the specification of the required number of clusters beforehand, or alternatively
several runs of the same method with different numbers of clusters specified. [5]

Multidimensional scaling (MDS): tries to build a set of points in 2D or 3D space
where a) each point corresponds to one sample and b) the geometrical distances
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between points are as close as possible to the actual distances between samples
as measured by the chosen metric.
Different MDS methods exist. Usually some robust variant is preferable.

Principal component analysis (PCA) is an exploratory statistical technique with
a wide range of applications. Briefly, it constructs a set of new variables (as
many as samples in the set) that are weighted sums of the original vectors of
gene expression. These new variables are uncorrelated and explain successively
as much of the variability in the data as possible (i.e. the first variable explains
most, the second less and so on). If we limit ourselves to specific variants of the
Euclidean and correlation distance, the PCA can be used in a similar manner
as the MDS, by looking at scatter plots of the first two or three variables (i.e.
those with highest information content) and trying to identify groupings visually.

Example: Lymphoma

• dendrogram shows three to four clear clusters
• MDS and PCA show similar picture, though rotated; separation less clear
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Class Validation

Once reasonably well separated classes have been established, they need to be
characterized, confirmed and validated. This can and should be done in two ways:

• by relating the newfound classes to already established clinical or biological
properties of the samples: e.g. treated vs. untreated

• by applying the same procedure to an independent data set

Example: Lymphoma classification as ALL or AML

• dendrogram has one ALL, one AML, one mixed cluster; ALLs might be further
subdivided.

• MDS separates ALL and AML
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Other Applications

In exactly the same manner as the samples, we can also try to identify groups of
genes with similar expression pattern across samples. This is mostly done via
clustering, as the more graphical methods tend to break down with too many
genes, but it still requires the specification of a distance measure and a clustering
algorithm. This are usually taken to be the same as for the samples, but that is
not required.
Often the sample and gene clustering are displayed together with the expression
values in a heatmap.

Class discovery can usefully be employed for simple quality control by studying
whether a grouping in the data corresponds to potential confounders like array
batches, processing dates, operators, source of material etc.

Example: Prostate cancer [12] shows a clustered and annotated heatmap for
cDNA arrays
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Example: Lymphoma – samples are labeled with codes showing the sample source.
This is obviously confounded with AML/ALL – design?!
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Fig. 1. Hierarchical cluster analysis of prostate samples. (a) Thumbnail overview of the two-way hierarchical cluster of 112 prostate specimens (columns) and 5,153
variably expressed genes (rows). Mean-centered gene expression ratios are depicted by a log2 pseudocolor scale (ratio fold-change is indicated); gray denotes poorly
measured data. The complete data set depicted here is available at http:!!microarray-pubs.stanford.edu!prostateCA. (b) Enlarged view of the sample dendrogram.
Terminalbranchesfornormalprostatesamplesarecoloredpink,andthosefortumorsamplesarecoloredaccordingtogeneexpressionsubgroups: III (purple), I (yellow),
and II (dark blue). Two tumors clustering with normal samples (see text) are colored light blue. Clinicopathological features associated with individual tumor samples
are indicated by black boxes below the dendrogram (asterisks indicate missing data). High grade indicates Gleason grade !4 ! 3; advanced stage indicates pathological
stage !T3; tumor recurrence indicates PSA rise after surgery or clinical metastasis. (c–l) Selected gene expression ‘‘features’’ extracted from cluster (locations indicated
by vertical colored bars). Because of space limitations, only selected genes are indicated. Genes are annotated as indicated if associated in supervised analysis with
high-grade (blue circles), advanced stage (green squares), short time to recurrence (red triangles), or long time to recurrence (red inverted triangles). Genes positively
and negatively associated with epithelial cell content are indicated by colored text (dark blue and light blue, respectively; see Supporting Note 1). Genes characterized
by immunohistochemistry are indicated with arrow. m, moving average (41-gene window) plots for the t test statistic (grade and stage) and Cox’s proportional hazards
partial likelihood score (recurrence-free survival) shown for the 5,153 genes in the cluster. Note that peaks (high grade, advanced stage, early recurrence) and valleys
frequently correspond to gene expression features characterizing tumor subtypes.

Lapointe et al. PNAS " January 20, 2004 " vol. 101 " no. 3 " 813
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Caveats

Results depend sometimes to a large degree on the choice of method and distance
measure.

Results also depend crucially on the list of genes employed: quality or signal
filtering of genes is ok, but selecting genes based on their association with a
property of interest is an incredibly bad idea.

Example: Lymphoma – four different groupings, depending on distance/method.
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Class Prediction

This is supervised learning – we are interested in one specific property of the
samples that separates them into two or more classes: e.g. treatment response,
tumor grade, distant metastasis.

The goal is to identify a rather small set of genes that allows a correct
classification of a new sample. A reasonable biological interpretation of these
genes is nice, but secondary. In a way, this approach tries to by-pass proper
biological understanding of expression signatures in favor of immediate (usually
clinical) black-box prediction.

Methods for class prediction come in two flavors:

• classical statistical procedures or variations thereof, like discriminant analysis or
logistic regression,

• machine learning methods that are based on data mining procedures like nearest
neighbors or support vector machines.
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Misclassification Rate

The misclassification rate for new samples of any method can be estimated in
different ways:

• By looking at the misclassification rate in the original data set that was used
to fit the model or train the procedure. This is traditional in statistics when
we have many more samples than variables (e.g. R2), though it’s tricky even
there. In case of expression data with many more variables (genes) than samples
this is useless and dangerous as it underestimates the true misclassification rate
severely.

• By using a leave-one-out crossvalidated misclassification rate: each sample is
in turn removed from the data set and the model is fit to/the procedure is
trained on the n − 1 left over samples; the model is used to predict the class
of the removed sample. By going through the whole sample and comparing
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the leave-one-out prediction and the actual class, we get a much more realistic
estimate of the true misclassification rate.

• This approach can be extended to leaving out k samples at a time and predicting
them with the rest of the data.

• In extremis, this leads to the trainings/test data approach: the data is split
randomly in a trainings data set, where the model is fit, and a test data set,
where the model is applied for prediction. The misclassification rate on the test
data is a realistic estimate of the true misclassification rate, but using too little
data in the trainings set can reduce the power of the model to predict correctly.

Note that even this last approach is often not the gold standard of independent
replication: any systematic error in collecting, preparing or processing the samples
will be shared by trainings and test set.
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Example: Diagonal Linear Discriminant Analysis

This procedure is a simplification of a classical statistical procedure (LDA) that
disregards correlations between genes.Basically, we assign each new sample to the
group with the closest group center, where the group center is just the mean
expression signature over all genes, and close is according to a weighted Euclidean
distance:

C(x1r, . . . xgr) = argmink

g∑
i=1

(xir − x̄ik)2

s2
k

Example: Lymphoma, using two genes, predicting AML/ALL

• M/L = trainings sets, m/l = test set
• red = predicted AML, yellow = predicted ALL
• Misclassification rate: trainings set: 17%, test set: 25%
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Example: k-nearest neighbor classification

This is a simple machine learning procedure that classifies new samples according
to the majority vote among the k nearest neighbors.

This approach has two parameters that determine its properties: the choice of the
distance measure and the size of the local neighbourhood. The latter is often
chosen via leave-one-out cross-validation.

Note that for k = n, every new sample is assigned to the most frequent class.

Example: Lymphoma, using two genes, predicting AML/ALL

• Misclassification rate using k = 1: trainings set: 0%, test set: 8%
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Finding a Small Set of Predictors

Note that it is often impractical to use the full gene set to predict a classification -
this would imply that the full microarray would have to be run on every new
sample for classification. The goal is rather to identify a small subset of genes that
do the same work in comparable quality. These can then be fit on a custom chip
or measured in a different manner.

For this purpose, genes are often ranked by the strength of the association with
the classification, e.g. the absolute value of their t-statistic. The procedure begins
the prediction with one or two top genes and adds successively more genes while
tracking the leave-one-out cross-validated misclassification error. The final model
can then be applied to a test set.

Example: Lymphoma, predicting ALL/AML with no more than 30 genes
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Name Score
X59417_at 8.89
M92287_at 8.83
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Comparison:

No. of genes DLDA Cv DLDA Test KNN Cv KNN Test
2 0.19 0.28 0.03 0.11
3 0.19 0.19 0.03 0.08
4 0.14 0.31 0.00 0.11
5 0.06 0.08 0.08 0.08
10 0.06 0.08 0.03 0.08
15 0.03 0.08 0.03 0.08
20 0.06 0.08 0.03 0.11
25 0.06 0.08 0.06 0.11
30 0.06 0.06 0.06 0.11

Note that the cross-validate error is still somewhat optimistic for KNN!
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Caveats

A lot of people get it wrong and report unrealistic low misclassification rates,
e.g.[20].

There is an element of randomness in the random split between trainings and test
set that can bias the results. It is more realistic to repeat this process multiple
times. [16]

Many different methods are available. Most of them are more or less reasonable,
and it is rare that one outperforms the others completely.

52



For personal use. Only reproduce with permission from Elsevier Ltd.

Articles

www.thelancet.com Vol 365   February 5, 2005  491

techniques such as bagging and boosting (which are
supposed to improve classification by using perturbed
versions of the training set). 

The simplest of these methods, diagonal linear
discriminant analysis and nearest-neighbour
classification, predicted just as well as and even better
than the complicated ones. The prediction rule used in
our study, the nearest-centroid method, is very similar
to diagonal linear discriminant analysis; the only
difference is that our method assumes that all gene
expressions have the same variability.

In conclusion, the list of genes included in a
molecular signature (based on one training set and the
proportion of misclassifications seen in one validation
set) depends greatly on the selection of the patients in
training sets. Five of the seven largest published
studies addressing cancer prognosis did not classify
patients better than chance. This result suggests that
these publications were overoptimistic. We advocate
the use of validation by repeated random sampling.
Studies with larger sample sizes are needed before
gene expression profiling can be used in the clinic.
Contributors
S Michiels, S Koscielny, and C Hill contributed to the conception of
the study, statistical analysis of the data, and writing of the paper.

0·7

0·6

0·5

0·4

0·3

0·2

0·1

50 100 150 200

Pr
op

or
tio

n 
of

 m
is

cl
as

si
fic

at
io

ns

Study 2 Study 3 Study 4

Study 6, 7 Study 8 Study 9

Study 5

20 40 60 80 100 20 40 60 80 100

0·7

0·6

0·5

0·4

0·3

0·2

0·1

20 40 60 80 100

Pr
op

or
tio

n 
of

 m
is

cl
as

si
fic

at
io

ns

20 40 60 80 100

Training-set size

20 40 60 80 100

Training-set size

Training-set size

20 40 60 80 100

Training-set size

Figure 2: Proportion of misclassifications in validation sets as a function of corresponding training-set sizes in the seven studies2–9
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Dots=misclassification rates in original publications. Iizuka and colleagues9 published two misclassification rates by two different methods on the same validation set.
Diamond=second misclassification rate on a larger independent validation set16 from the vant’t Veer study.4

Conflict of interest statement
We declare that we have no conflict of interest.

Acknowledgments
Part of this work was supported by the Cancéropôle Ile-de-France. We
thank L Saint-Ange for editing the report.

References
1 Ntzani EE, Ioannidis JP. Predictive ability of DNA microarrays for

cancer outcomes and correlates: an empirical assessment. Lancet
2003; 362: 1439–44.

2 Rosenwald A, Wright G, Chan WC, et al. The use of molecular
profiling to predict survival after chemotherapy for diffuse
large-B-cell lymphoma. N Engl J Med 2002; 346: 1937–47.

3 Yeoh EJ, Ross ME, Shurtleff SA, et al. Classification, subtype
discovery, and prediction of outcome in pediatric acute lymphoblastic
leukemia by gene expression profiling. Cancer Cell 2002; 1: 133–43.

4 vant’t Veer LJ, Dai H, van de Vijver MJ, et al. Gene expression
profiling predicts clinical outcome of breast cancer. Nature 2002; 415:
530–36.

5 Beer DG, Kardia SL, Huang CC, et al. Gene-expression profiles
predict survival of patients with lung adenocarcinoma. Nat Med 2002;
8: 816–24.

6 Bhattacharjee A, Richards WG, Staunton J, et al. Classification of
human lung carcinomas by mRNA expression profiling reveals
distinct adenocarcinoma subclasses. Proc Natl Acad Sci USA 2001;
98: 13790–95.

7 Ramaswamy S, Ross KN, Lander ES, Golub TR. A molecular
signature of metastasis in primary solid tumors. Nat Genet 2003; 33:
49–54.

8 Pomeroy SL, Tamayo P, Gaasenbeek M, et al. Prediction of central
nervous system embryonal tumour outcome based on gene
expression. Nature 2002; 415: 436–42.

Source: [16]

53



Differential Expression

More cautious: identify genes that are differentially expressed (DE) and try to
build some testable biology on that. This is a very reasonable use of microarrays –
basically as a screening tool and for hypothesis generation. However, it often
ends with users staring at too short or too long gene lists.

The main problem is multiplicity. Very roughly we can distinguish three
approaches:

• classical tests with some kind of multiplicity correction [6]. These tests usually
ignore the relationships between genes.

• modified tests that recover some of the information from the relationships
between genes; these tests are often somewhat Bayesian and may or may not be
built around a multiplicity correction scheme (e.g. [19]

• data reduction approaches, where we try to reduce the number of hypothesis
that is tested simultanously. These may be data-driven (non-specific filtering)
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or biology-driven (pathways, ontologies), see [21].

Example: Lymphoma – running parallel t-tests, we find that 2079 or almost 30%
of all genes have p-value below 0.05.

Example: Lymphoma – we apply multiplicity corrections. Note that the false
discovery rate (FDR.BH, [1]) assumes that there is only a weak kind of
dependency between genes.

Example: Lymphoma – the SAM approach finds varying number of DE genes at
different levels of FDR, e.g. 731 at 4%.

Example: Lymphoma – [21] find a significant excess of regulated genes on
chromosome 7.
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Several multiplicity corrections and FDRs based on the raw p-values when
comparing ALL and AML yield the following number of regulated probe-sets:

Cutoff Raw p-values Bonferroni Holm FDR.BH FDR.BY
< 0.10 2675 192 192 1530 591
< 0.05 2079 164 165 1106 435
< 0.01 2675 192 192 1530 591

This table shows the trade off between specificity and FDR when running SAM:

Delta p0 False Called FDR
1 0.1 0.5640 4115.5 4575 0.5073
2 0.6 0.5640 908.8 2199 0.2331
3 1.2 0.5640 56.2 731 0.0434
4 1.7 0.5640 4.5 332 0.0077
5 2.2 0.5640 0.2 144 0.0008
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Chromosome 7

Representative Genes

Sm
oo

th
ed

 E
xp

re
ss

io
n

5
0

5

11
09

_s
_a

t

39
08

0_
at

38
29

9_
at

20
4_

at

32
41

8_
at

37
61

0_
at

33
15

2_
at

33
30

8_
at

31
62

1_
s_

at

34
25

7_
at

35
46

5_
at

37
90

8_
at

34
50

7_
s_

at

38
64

1_
at

40
49

5_
at

38
55

2_
f_

at

40
03

8_
at

36
25

9_
at

37
48

2_
at

38
69

4_
at

32
56

5_
at

Figure 5: Smoothed expression for chromosome 7, both strands are plotted
separately.

[1] "GO analysis"

1635_at 1636_g_at 39730_at 40480_s_at 2039_s_at 36643_at 2057_g_at
0.00001 0.00001 0.00001 0.00002 0.00030 0.02383 0.08282

[1] "All Genes"

1635_at 1636_g_at 39730_at 40480_s_at 2039_s_at 36643_at 2057_g_at
0.00001 0.00001 0.00001 0.00095 0.01407 0.46938 0.82884

Due to the reduced number of tests in the analysis focused on tyrosin kinases,
we are left with more significant genes after correcting for multiple testing. For
instance, the probe set 36643_at, which corresponds to the gene DDR1, was not
significant in the unfocused analysis, but would be if instead the investigation
was oriented towards studying tyrosine kinases.

3.3 Using pathways

In a closely related disease, chronic myeloid leukemia, there is evidence of a
BCR/ABL-induced loss of adhesion to fibronectin and the marrow stroma.
This observation suggests that there may be substantial differences between
the BCR/ABL samples and the NEG samples with respect to the expression
of genes involved in the integrin-mediated cell adhesion pathway. A version of
this pathway was obtained from the Kyoto Encyclopedia of Genes and Genomes
(KEGG) as Pathway 04510. The relevant genes were identified and mapped to

11

Source: [21]
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Summary

Low-level analysis is an active research area. While a strong signal will show up
more or less regardless of the approach, a suitable choice will improve the power of
the analysis.

While the distinction between class discovery, gene discovery and class prediction
are in practice not rigid, it may be a good idea to position your research interest
somewhere in the triangle.

Class prediction is hard. Prepare for a large sample size and repeat the
trainings/test set split.

Detecting DE is hard unless you have a very strong fold change or many regulated
genes.

Simple methods can be competitive, plus we understand them.

If you’re going to be seriously involved with microarray expression analysis, have a
look at Bioconductor [7].
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