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Abstract: 
Partial correlation vines and the onion method are presented for generating random cor- 
relation matrices. As a special case, a uniform distribution over the set of dxd positlive 
definite correlation matrices obtains. Some applications will be mentioned. 

Byproducts are: (a,) For a uniform distribution over the space of dxd correlation ma,t,rices, 
the marginal distribution of each correlation is Beta ($, $) on (-1, 1 (h) An identity is 
obtained for the determinant of a correlation matrix R via partial correlations on a vine. 
(c) A formula is obtained for the volume of the set of d x d positive definite correlation 
matrices in dimensional space. 


