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The purpose of this research is development the process of generating multivariate random vectors by
NORTA (Normal To Anything) and study how to solve NORTA defective problem that happen in the generating
multivariate random‘ vectors, process. There are two methods : Semidefinite Programming (SDP) with distance
functions are LI s L2 and L, and Eigenvalue Shifting (ES). The result of this research are as fallow :

In this case has developed NORTA Program that can used in Microsoft Excel. This program can generate
multivariate random vectors, it all so multivariate uniform random vectors and have correlation. This program will
arrange the correlation matrix. Then, will check NORTA defective problem what happen in this correlation matrix.

In this case study NORTA defective problem that was happen in the generating multivariate random vectors
process in NORTA program. The analysis is found that the SDP with L2 distance method is the suitable way to

improve this problem. But the ES method have most efficience.





