As we subsequently establish, the limiting null distributions of neither T'4
nor t Hh are standard Normal [IN(0,1)]. So, a crucial property of both T4
and tpp is that they do not have a N(0, 1) limiting distribution under the
unit root null hypothesis. Consequently, comparing the outcome of either
of these statistics with critical values from the usual regression t1_1 tables
for the Student t-distribution will not deliver tests with the anticipated size
(probability of rejection under the null hypothesis).



