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Spearman’s rank correlation is an asymptotically unbiased estimator of the grade correlation ρS between two random

variables X and Y , and ρS is an instance of a bivariate measure of concordance. It is known that ρS attains its minimum

value of −1 when Y is almost surely a strictly decreasing function of X. In a multivariate setting, where ρS is a measure of

concordance between k random variables X1, . . . , Xk, we use geometric reasoning about the grade correlation to show that

the minimal value of ρS is − 1
k−1

and consider an example distribution where this minimal value is attained. (Received

September 22, 2009)
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