Let  two random variables, with distributions  and  and with  the Pearson correlation coefficient between them. 
Let =   where  represents a measurement error of . 
Let’s assume that  is uncorrelated to  and 
With these assumptions we’ll have 

Given  a true correlation coefficient, for data that follow a bivariate normal distribution and  
for sample of numerosity , the sample correlation is known to have the following PDF:



When selecting for statistical significance the minimum value of  is given by:


 will be the same in both scenarios (with noise and without noise)

Now let’s assume  ,  ,  and 
In this case we’ll obtain   and 

The distribution of r in both cases will be:
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[bookmark: _Hlk143771042]When selecting for statistical significance the median of the truncated distribution (   will be:







With these settings if we plot the median of the two truncated distributions in function of the
Standard deviation of the noise we obtain: 
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