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Chapter 3

Measures of Association Between Two Variables

 Covariance

 Pearson Product Moment Correlation Coefficient

Covariance – conceptual formula

Positive values indicate a 
positive relationship.

Negative values indicate a 
negative relationship.

Sample
Covariance

Sample 
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 Covariance - the descriptive measure of the relationship
between two variables

– Population

– Sample

Covariance

Scatter Graph
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Covariance
Page 117 - Problem 47

Covariance

Correlation Coefficient

The coefficient can take on values between -1 and +1:

Sample Correlation Coefficient

Values near -1 indicate 
a strong negative
linear relationship.

rxy= -1

Values near 0 indicate 
no linear relationship.

rxy= 0

Values near +1 indicate 
a strong positive linear 
relationship.

rxy= +1

Pearson Product Moment Correlation Coefficient
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Correlation Coefficient
 Pearson Product Moment Correlation Coefficient (sample correlation coefficient)

– Population

– Sample

Correlation Coefficient

=. 8713


