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ABSTRAK 

Perpustakaan Sultanah Nur Zahirah (UMT) 
Universiti Malaysia Terengganu 

Pekali korelasi Pearson's, pekali korelasi Spearman's rho dan pekali korelasi Kendall's 
tau dipengaruhi oleh kehadiran data ekstrim dalam sampel data di mana titik bendung 
pengaruh pekali korelasi turut dipengaruhi. Keputusan telah menunjukkan bahawa pekali 
korelasi ini adalah cukup teguh terhadap sebahagian bilangan data ekstrim sahaja. Pekali 
korelasi ini tidak mempunyai bendung pengaruh yang tinggi dan sensitif terhadap 
kehadiran data 'rosak'. Dalam kajian ini, satu pekali korelasi berasaskan penganggar-M 
telah diutarakan. Penganggar-M telah digabungkan dengan Spearman's rho untuk 
mengkaji bendung pengaruhnya. Adalah ditunjukkan bahawa pekali korelasi Spearman's 
rho berasaskan penganggar-M mempunyai bendung pengaruh yang tinggi dan kurang 
sensitif kepada data ekstrim apabila sampel data nyata dicemarkan berbanding dengan 
pekali korelasi Pearson's, Spearman's rho dan Kendall's tau. Kesimpulannya, 
penganggar-M boleh mengekalkan keteguhan pekali korelasi dengan titik bendung 
pengaruh yang tinggi. 
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ABSTRACT 

The correlation coefficients, Pearson's, Spearman's rho and Kendall's tau are being 
affected by the existence of outliers in the data which can influence the breakdown point 
of the correlation coefficients. The result shows that these correlation coefficients are 
only sufficiently robust in the presence of some outliers. Moreover, these correlation 
coefficients do not have high breakdown points when there are more real data being 
contaminated. In this paper, a correlation coefficient based on the M-estimator is being 
proposed. M-estimator has been incorporated into Spearman's rho to investigate its 
breakdown point. It is shown that correlation coefficient Spearman's rho based on M­
estimator has a higher breakdown point and is less sensitive to the existence of outliers 
when the real data are being contaminated compare to correlation coefficients Pearson's, 
Spearman's rho and Kendall's tau. As a conclusion, M-estimator can be used to remain 
the robustness of correlation coefficients with high breakdown point. 
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