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1. HEGY Seasonal Unit Root Tests (HEGY: Hylleberg, Engle, Granger & Yoo (1990)).
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1. Unit Roots at the Zero Frequency (Non Seasonal Unit Root).

2. Unit Roots at the Semi-Annual Frequency (Semi- Annual Unit Root).
3. Unit Roots at the Annual Frequency (Annual Unit Root).

4. Complex Unit Roots.

5. Unit Roots at the Seasonal Frequency (Seasonal Unit Root).
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