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Abstract In this paper, we develop some coefficients which can be used to detect
dependence in multivariate distributions not detected by several known measures of
multivariate association. Several examples illustrate our results.
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1 Introduction

In his article in the Encyclopedia of Statistical Science on copulas, Fisher (1997)
writes: “Copulas [are] of interest to statisticians for two main reasons: First, as a way
of studying scale-free measures of dependence; and secondly, as a starting point for
constructing families of bivariate distributions. . .”

In Jogdeo’s (1982) entry on concepts of dependence, we read: “Dependence rela-
tions between random variables is one of the most studied subjects in probability and
statistics. The nature of the dependence can take a variety of forms, and unless some
specific assumptions are made about the dependence, no meaningful statistical model
can be contemplated.”
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