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Table I. Standard MLPARAFAC algorithm (uncorrelated errors).
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Figure 1. Illustration of the unfolding of a three-way array and its
effect on the structure of the error covariance matrix for the first
row of the unfolded matrix. Elements with correlated
measurement errors are labeled with the same letter.
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Table II. General MLPARAFAC algorithm (correlated measurement errors).
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Table III. Simplified MLPARAFAC algorithm (Simplification 1—same error covariance matrix for each row in a slice, but different between
slices)
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Table IV. Simplified MLPARAFAC algorithm (Simplification 2—same error covariance matrix for each row in each slice)
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Figure 3. Probability plot for the analysis of 100 replicates of Data
Set 2 (non-uniform, uncorrelated errors) by MLPARAFAC (�)
and PARAFAC (	).

Figure 2. Probability plot for PARAFAC results under conditions
of iid normal errors for 100 (�) and 1000 (	) replicates. The solid
line with unity slope indicates ideal behavior for maximum
likelihood estimation.
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Figure 4. Probability plot for the analysis of Data Set 3
(correlated measurement errors in two modes) using the general
MLPARAFAC algorithm with 100 (�) and 1000 (	) replicates,
the standard MLPARAFAC algorithm for uncorrelated errors with
100 replicates (
) and PARAFAC with 100 replicates (	).

Figure 5. Probability plot for the analysis of 100 replicates of Data
Set 4 (identical row correlations) using the general MLPARAFAC
algorithm (�), Simplification 2 of the general MLPARAFAC
algorithm (*) and PARAFAC (	).
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Figure 6. Probability plot for the analysis of 100 replicates of Data
Set 5 (different row correlations along mode A, same row
correlations along mode C) using the general MLPARAFAC
algorithm (�), Simplification 1 of the MLPARAFAC algorithm (*)
and PARAFAC (	).

Figure 7. Probability plot for the analysis of 100 replicates of Data
Set 6 (correlation along modes B and C plus offset on modeB)
using the general MLPARAFAC algorithm (�) and PARAFAC
(	).
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Table V. Comparison of vector angle accuracies for PARAFAC and MLPARAFAC: results are based on 100 replicates and uncertainties
are given as standard deviations
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