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Abstract

We consider semiparametric generalized additive models with response Y, covarla.tes
X, T such that

EYX;T)=G{XT8+a+m(T)) +...+ma(Ta)}.

Here, GG 1s a known link, «, # are unknown parametersr, and ms, ..., mg are unknown
(smooth) functions. The nonparametric component functions may depend on more than
one covariate. Estimates of m,,...,mq, o and B are presented and asymptotic distri-
bution theory is provided. The main focus of the paper is the application of bootstrap
methods. It is shown that bootstrap works for bias correction, hypothesis testing (e.g.
component-wise analysis) and the construction of uniform confidence bands. Various
tests for model specification and pararnetrization are given, in particular for testing the
link function specification and additivity. The practical performance of our methods is
illustrated in simulations and in an application to East-West German migration. !
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