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Zum Thema: Measuring predictability instead of monotone association:
Chatterjee's rank correlation and its relation to Spearman and
Kendall

Classical correlation coefficients such as Spearman's p and Kendall's T measure monotone
association: for a U-shaped relationship they can be close to zero even if Y is a deterministic
function of X. Chatterjee's rank correlation § instead measures how well Y can be predicted from
X.

It is 0 exactly under independence, 1 exactly when Y is a function of X, and it comes with a
remarkably simple estimator. The talk introduces the coefficient and reviews its key properties

and those of its estimator.

It then asks what a value of £ means on the classical scales of p and t: under positive dependence
the three coefficients are always ordered as € < T < p, and in general p can exceed § by at most 0.4.

Die Vortrage zum Operations Research wenden sich an alle Interessierten!
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