0 10 20 30 40 50 60 70 80 90 100

-250

-200

-150

-100

-50

0

50 Cauchy random variables vs. Time

time

X2, X1

Pseudo-random-number generator: seed: x0 = 1 x(next) = x*7^5 (mod 2^{31} -1) rand = x/(2^{31} -1) dbeta = sqrt(12*dT)*(rand -.5) dX = sqrt(1 + X^2)dbeta X1(0) = -10 X2(0) = 10