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CORRELATI ON

Pearson’'s Correl ati on Coeffi ci ent

Parameter : p

Test Statistic: t=2yA-2 df=n-2
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Spearman’ s Rank Correl ati on Coefficient
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u, = Rank of the ith observation in sample

v, = Rank of the ith observation in sample

n = Number of pairs of observations.

6y d}
Shortcut Formula for r: r, =1 - —&——, where d,
n(n?-1)

s

1

= u; vy



