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> rm(list=ls())
> x <- scan("http://www.utstat.toronto.edu/~brunner/appliedf13/code_n_data/hw/beta.data") 
Read 50 items
> 
> bll = function(ab,datta) # - Loglike of beta
+     { bll = -sum(dbeta(datta,ab[1],ab[2],log=T)); bll }
> 
> # nlm(bll,c(1,1),datta=x) # Works, with warnings.
> 
> fit1 <- nlminb(c(1,1),objective=bll,lower=c(0,0),datta=x); fit1
$par
[1] 13.96757 27.27780

$objective
[1] -60.26451

$convergence
[1] 0

$iterations
[1] 19

$evaluations
function gradient 
      20       46 

$message
[1] "relative convergence (4)"

> 
> bll0 = function(theta,datta) # - Loglike of beta under H0: alpha=beta
+     { bll0 = -sum(dbeta(datta,theta,theta,log=T)); bll0 }
> 
> fit0 = nlminb(1,objective=bll0,lower=0,datta=x); fit0
$par
[1] 3.796628



$objective
[1] -18.13277

$convergence
[1] 0

$iterations
[1] 9

$evaluations
function gradient 
      10       12 

$message
[1] "relative convergence (4)"

> 
> # nlm(bll0,p=1,datta=x) # Works with warnings
> 
> # G^2 is twice difference between (minus) log likelihoods)
> G2 = fit0$objective-fit1$objective; G2
[1] 42.13173
> 
> df=1
> pval = 1-pchisq(G2,df); pval
[1] 8.532719e-11
> 
> 


