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NOTE ON A REMARK OF D. J. STRUIK ON 
CORRELATION COEFFICIENTS 

BY Y. B. D. DERKSEN 

In his paper on Correlation and group theory * D. J. Struik 
points to the dualism between the total and partial correlation 
coefficients. 

Let there be given any scatter diagram in w-dimensional 
space, consisting of N points determined by the coordinates 
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the Gram determinant of the system is 
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Now let the minor of the element <ijk be denoted by 2yfc; then 
the equation of the so-called correlation hyperellipsoid may be 
written either in the form 

(1) Slltfl2 + 22,12X1X2 + • • • + ^nnXn2 = COnSt. , 

or, with tangential coordinates, 

( 2 ) (TllU? + 2(7-12^1^2 + * * * + VnnUj = C O n s t . 

The total correlation coefficients follow from 
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and the partial correlation coefficients are given by 

* This Bulletin, vol. 36 (1930), pp. 869-878. 


