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Formulation and Application of Multivariate Rank Correlation Coefficient
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The goal of this research project is the formulation of a new analytical
method for better quatlity and for higher precision of quantitative research. In a strict sense,
the data obtained in the social survey are discrete variables rather than continuous ones. In the
cross-tabulation method, technics for handling discrete variables do exist such as Kendall"s rank
correlation coefficient and Goodman-Kruskal®s rank correlation coefficient. These methods can
handle, however, only two variables.

In this project, we eliminated this barrier and developed what we call "Multivariate Rank
Correlation Coefficient” or MRCC which can handle two or more variables. For practical purposes, we
also developed a software package which runs under Microsoft Excel. The algorithm that we
developed in this project has no limitations in terms of the number of variables. From practical
EgrspegtEYe, however, there are some constraints. The software that we developed can handle up to
variables.
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