Random Walk

y2 <- cumsum(rnorm(60))

plot(ts(y2),

     xlab="", ylab="", main="", axes=F)

box()

adf.test(y2)

adf.test(diff(y2))

> a<-arima(y2,order=c(0,1,0),method="ML")

> forecast(a,h=20,95)
> tsdiag(a)
> fore2<-predict(a,12)

> fore2

> ts.plot(ts(y2),fore2$pred,fore2$pred+2*fore2$se,
> fore2$pred-  2*fore2$se)
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