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Corrigendum: Behaviour of the NORTA
Method for Correlated Random Vector
Generation as the Dimension Increases
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This note corrects an error in Ghosh and Henderson [2003].

Categories and Subject Descriptors: G.3 [Probability and Statistics]—Random number
generation

General Terms: Theory, Algorithms

Additional Key Words and Phrases: NORTA method, semidefinite programming, sampling random
matrices, onion method

As part of their analysis of the NORTA method, Ghosh and Henderson [2003]
developed an algorithm for generating a random correlation matrix. The deriva-
tion of the algorithm is correct up until the discussion of the parameters of the
beta distribution on page 288. The parameters α1 and α2 were reported to take
the values (k − 1)/2 and (d − k)/2 respectively. The value of α2 is incorrect, and
should instead equal (d − k)/2 + 1. The error is repeated in the recap of the
generation steps reported on the same page. One should instead sample y from
a beta distribution with parameters α1 = (k − 1)/2 and α2 = (d − k)/2 + 1, so
that the correct density for y is proportional to

y (k−3)/2(1 − y)(d−k)/2

on (0, 1). The remaining steps of the algorithm are correct.
The error was confined to the description of the algorithm. The code used to

generate their results was correct.
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