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A Robust Form of the Linear Correlation Coefficient
GAN Sheng-jin, LIN Juan
(Department of Mathematics & Computer Science, Fuging Branch of Fujian Normal University, Fuging 350300, Fujian China)
Abstract : Correlation coefficient reflects the closeness of the linear relationship between two random vari-
ables.which is susceptible to the interference of abnormal values. This paper presents a robust form,
which has the same nature as the correlation coefficient under conditon of the normal distribution, but
has higher point breaking down than that of correlation coefficient,so it has good application value.
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