#brownian motion, one particle

T<-  5000   #integration time in time units

h<-  0.1   #step size in time units

X0<- 10     #inital value

beta<-0.05 #friction term

lambda<-1 #noise term

N<-T/h

t<-(0:(N-1))*h

x<-vector()

x[1]<-X0

for (i in 1:(N-1)) 

{


x[i+1]<-x[i]*(1-beta*h)+ rnorm(1)*sqrt(h)

}

plot(t,x,type="l")

#hist(x)

 #hist(x,freq=FALSE, col="gray")
