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Pearson fX & #

Pearson tH¥X & #
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BIRTER R

SIERX R

o= OUX)ZY’
Hi oy = E[(X — i) (Y — )], o = E[(X = EX)?],
o7 = E[(Y — EY)?]
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R fhitE Pearson fHXx &%

cor (fat$Abdomen, fat$Weight)

## [1] 0.8879949
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R Fit{T 2 R tHX R EEE

cor.test(fat$Abdomen, fat$Weight)

##

## Pearson's product-moment correlation

##

## data: fat$Abdomen and fat$Weight

## t = 30.532, df = 250, p-value < 2.2e-16

## alternative hypothesis: true correlation is not equal f
## 95 percent confidence interval:

## 0.8586427 0.9115424 16
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Spearman #EXREH
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Spearman tHX & #

Spearman fHx &R #
LLEMMIE (X1,Y1), (X2,Y2), -+, (Xn, ¥n), Spearman HHXRE p EX
AWMMERF (Rank) Z[E]AJ Pearson X R :

S(ui —a)(vi— V)

pXY = \/Z(Ui — u)z\/z(vi — \_/)2;
Hep, u; fAv; K3 x; A y; B9Fk.




i 123 4 5 6

xi 1 2 3 4 5 6
yi 1 4 9 16 25 36

]85 : Pearson fHXZ# =7
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Spearman tHX & #

BHititEK:

i 1 2 3 456

rank(x) 1 2 3 4 5 6
rank(y;) 1 2 3 4 5 6

@] : Spearman fHXR#H =7
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wEFEITEA:
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R fit& Spearman tHX & #

cor (fat$Abdomen, fat$Weight,
method = 'spearman')

## [1] 0.8739719
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R Fit{T 2 R tHX R EEE

cor.test(fat$Abdomen, fat$Weight,

method = 'spearman')
##
## OSpearman's rank correlation rho
##

## data: fat$Abdomen and fat$Weight
## S = 336133, p-value < 2.2e-16
## alternative hypothesis: true rho is not equal to O

## sample estimates: 25
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Kendall - fEX &%

Kendall 7 1B & #

BEIE (X1, ¥1), (X2, V2), -+, (Xny Vo), SHFEBM I < j, MR

(x, Xi) (Vi — y,)>0 (xi,yi) 0 (x,y;) WER Mm% SEBURETER
gerosxt C2 = " e EEMIHES N, REHIHEH Ny,

Kendall 7 X REHEXREENA:
TN — Ny

- nln—1)/2
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R it & Kendall 7 B E#

cor (fat$Abdomen, fat$Weight,
method = 'kendall')

## [1] 0.693417
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R Fit{T 2 R tHX R EEE

cor.test(fat$Abdomen, fat$Weight,
method = 'kendall')

##

## Kendall's rank correlation tau

##

## data: fat$Abdomen and fat$Weight

## z = 16.359, p-value < 2.2e-16

## alternative hypothesis: true tau is not equal to O

## sample estimates:
D | Y T R S
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HXFAHE R PAIFTHRIL

library(corrplot)

library(RColorBrewer)

M <-cor(fat)

corrplot(M, type="upper", order="hclust",
col=brewer.pal(n=8, name="RdY1Bu"))
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Pearson fX & #
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Spearman tHX & #

Spearman X ZHi& A FES LB AT HEFHE

HEMNERIEEZEMNRERXRE, MARLAREKEXR

TERETTEMNHR (FRXE2HENIREFE), XERESEHITRE
REEITEHEXRY

AZEESEEHM: 13T Pearson HERH, IEEHERHIE/
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Kendall Tau Z#E#1E AT EE X2 AT HEF 47
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S “BRSERAEXRRMB? " (4E igeq.txt) ERILMEXRHR
HBX R
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