Taylor & Francis
e Online & !

Home P All Journals » Mathematics, Statistics & Data Science P Journal of Applied Statistics » List of Issues
» Volume 38, Issue 7 P The corrected VIF (CVIF)

Journal of Applied Statistics >
Volume 38, 2011 - Issue 7

2,464 108 3

Views  CrossRef citations to date Altmetric
Original Articles

The corrected VIF (CVIF)

José Dias Curto & & José Castro Pinto
Pages 1499-1507 | Received 09 Dec 2009, Accepted 24 Jun 2010, Published online: 30 Sep 2010

66 Cite this article https://doi.org/10.1080/02664763.2010.505956

Sample our
Bioscience

Journals

>> Sign in here to start your access
to the latest two volumes for 14 days

B Full Article (e Figures & data & References 66 Citations Ll Metrics

& Reprints & Permissions Read this article

Abstract

In this paper, we propose a new corrected variance inflation factor (VIF) measure to
evaluate the impact of the correlation among the explanatory variables in the variance
of the ordinary least squares estimators. We show that the real impact on variance can
be overestimated by the traditional VIF when the explanatory variables contain no
redundant information about the dependent variable and a corrected version of this

multicollinearity indicator becomes necessary.
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Notes

When increases, assuming that, , TSS and TSS remain constant, R 2 also increases.

The overall coefficient of determination, when all the explanatory variables are included
in the model, is bigger than the sum of the coefficients of determination resulting from

individual regressions between y and each one of the explanatory variables.

Thus, we also agree that 10 times higher is a substantial increase in the estimated
variance of OLS estimators.
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