THE COEFFICIENT OF DETERMINATION
2 |

A correlation indicates the degree and direction of the relationship
between the X and Y distributions
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The coefficient of determination, whose symbol is r° , indicates
the degree of common variance

(a) If the correlation (r) between variable X and variable Y =0, then the
coefficient of determination = 0% x 100 = 0%,
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None of the factors accounting for variability are common to both variables.

(b) If the correlation (r) between variable X and variable Y = 0.8, then the
coefficient of determination = 0.8% x 100 = 64%,.

649, of the factors accounting for variability are common to both variables.

(c) If the correlation (r) between variable X and variable Y = 1, then the
coefficient of determination = 12 x 100 = 100%,.
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10079, of the factors accounting for variability are common to both factors.
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Notes from Anthony A Walsh, Ph.D.
EXAMPLES:

r between "ego strength" (X) and "shoe size" (Y) is =0;
r squared=0.  0 x 100 = 0% None of the factors accounting for the variance are common to both variables.

r between "hours of study"(X) and "exam grades" (Y) is .80; r squared =.64. .64 x 100 = 64%   This means that 64% of the factors accounting for the variance in X and Y are common to both X and Y.

r between "digit span"(X) and "glove size" (Y) is =1.00;
r squared =1.00. 1.00 x 100 = 100%   This means that 100% of the factors accounting for the variance in X and Y are common to both X and Y.

REMEMBER:  The coefficient of determination is always a positive value and applies identically to both positive and negative r values. Also note that what is being addressed here is the amount of overlap expressed as a percentage that exits in the VARIABILITY, the so-called COMMON VARIANCE, in the X and Y distributions.
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