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ALEXANDER D. KOLESNIK

THE EXPLICIT PROBABILITY DISTRIBUTION OF A
SIX-DIMENSIONAL RANDOM FLIGHT

We consider the symmetric random motion with finite speed X(¢) in the Euclidean
space R® subject to the control of a homogeneous Poisson process. The explicit
probability distribution of X(t), t > 0, is obtained.

1. INTRODUCTION

The multidimensional diffusion with finite speed of propagation is generated by the
finite-velocity random motions of a particle that moves in the Euclidean space R™, m >
2, and whose evolution is driven by some stochastic process. The most studied model is
performed by the symmetric random motion controlled by a homogeneous Poisson process
with the uniform choice of directions. Such a type of motion is referred to as the random
flight or, in a more general sense, random evolution. One of the most important features
of such a motion is that it generates an isotropic transport process in the Euclidean space
R™ (see, for instance, Tolubinsky (1969), Papanicolaou (1975), Pinsky (1976)).

Random flights in the Euclidean spaces of different dimensions have thoroughly been
examined in a series of works. In the study of such processes, the most desirable goal
is undoubtedly their explicit distributions in the cases (very few, indeed) where such
distributions can be obtained. The explicit form of the distribution of a two-dimensional
symmetric random motion with finite speed was derived (by different methods) by Stadje
(1987), Masoliver et al. (1993), Kolesnik and Orsingher (2005), and Kolesnik (2007).
The distribution of a random flight in R? was given by Tolubinsky (1969, Chapter 2, pp.
35-60) and by Stadje (1989) in rather complicated integral forms. Finally, the explicit
form of the distribution of a random flight in R* was obtained by Kolesnik (2006).
The random flights in spaces of arbitrary higher dimensions were examined by Kolesnik
(2008a); however, no new distributions were obtained in this work for higher dimensions
m > 5.

Since the exact probability laws of random flights for lower dimensions were derived
by rather complicated and sometimes tricky methods, the possibility of obtaining the
explicit form of the distributions seemed very doubtful for higher dimensions m > 5.

However, a general unified method of studying the random flights in spaces of arbi-
trary dimensions was suggested in Kolesnik (2008a) based on the analysis of the integral
transforms of their distributions. This method applied to the six-dimensional random
motion enables us, surprisingly, to obtain the explicit probability law of the process, and
this result is the core of the present paper. Although this method works for any dimen-
sion, the derivation of the explicit probability law in the space of such high dimension
m = 6 looks like a "lucky accident” which, apparently, cannot be extended to higher
dimensions.
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The distribution derived has a considerably more complicated form in comparison
with those obtained for the dimensions m = 2 and m = 4. It is presented as a series of
the finite sums of Gauss hypergeometric functions which seemingly cannot be reduced to
a more elegant formula. Nevertheless, this formula is of a great interest because it gives
the explicit form of the distribution, and, on the other hand, it is a new step toward the
most desirable goal, namely, constructing the general theory of distributions for random
flights in the Euclidean spaces R™ of arbitrary dimension m > 2.

The main result of this paper was announced (without proof) in Kolesnik (2008b).

2. DESCRIPTION OF MOTION AND THE DISTRIBUTION STRUCTURE

We consider the stochastic motion performed by a particle starting its motion from
the origin 0 = (0,0,0,0,0,0) of the six-dimensional Euclidean space RS at the time
t = 0. The particle is endowed with constant finite speed ¢ (note that ¢ is treated as the
constant norm of the velocity). The initial direction is a six-dimensional random vector
with uniform distribution (Lebesgue probability measure) on the unit sphere

6
S1 = {X = (21,22, 3,74, 75,76) € RO : |x|* = Zw? = 1} .
i=1

The particle changes direction at random instants which form a homogeneous Poisson
process with rate A > 0. At these moments, it instantaneously takes on a new direction
with uniform distribution on S7, independently of its previous motion.

Let X(t) = (X1(t), Xa2(t), X5(t), Xa(t), X5(t), X6(t)) be the position of the particle at
an arbitrary time ¢ > 0. Consider the conditional distributions

6

Pr{X(t) e dx | N(t) =n} = Pr{ﬂ (Xi(t) € dz;) | N(t) = n} , n>1 (1)

=1

where N(t) is the number of Poisson events that have occurred in the interval (0, ),
and dx is the infinitesimal element in the space R® with the Lebesgue measure ju(dx) =
d$1d$2d$3dx4d$5d$6.

At any time ¢ > 0, the particle is located with probability 1 in the six-dimensional
ball of radius ct

6
B, = {x = (21,72, 73,74, 75,26) € RO ¢ ||x||* = Zaj? < cQtz} .
i=1

The distribution Pr{X(t) € dx}, x € Bg, t > 0, consists of two components. The
singular component corresponds to the case where no Poisson event occurs in the interval
(0,t) and is concentrated on the sphere

6
Set = 0B = {x = (x1, 29,23, 74,25, 26) € R®: ||x||*> = fo = c2t2} .
i=1

In this case, the particle is located on the sphere S.;, and the probability of this event is
Pr{X(t) € Set} = e M.

If one or more than one Poisson events occur, the particle is located strictly inside the
ball B¢, and the probability of this event is

Pr{X(t) €int B,} =1 —e . (2)
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The part of the distribution Pr{X(t) € dx} corresponding to this case is concentrated
in the interior

6
int Bey = {X = (21, T2, T3, T4, T5,26) € RO : [|x||> = Zw? < cQtQ} ,
i=1

and forms its absolutely continuous component. Therefore, there exists the density
p(x,t) = p(x1, w2, 3,24, 5, T6;t), X € int By, t > 0, of the absolutely continuous
component of the distribution function Pr{X(t) € dx}.

The derivation of the explicit form of the density p(x,t), ¢ > 0, is the main goal of
our paper.

3. THE DENSITY OF THE PROCESS

According to the total probability formula, we can represent the density p(x,t) in the
form of the uniformly converging series

poct) =3 A ), Q

n=1

where p,,(x,t), n > 1, are the conditional densities of the conditional distributions (1).
Our principal result represents the explicit form of the density p(x,t).

Theorem. For any t > 0, the density p(x,t) has the form

16\t —At 2
p(x, ) _16Ate”™ (1 5 x| >

() " 6 22
e X (k+1)(k+2)(n+2k+1)
N ()" (1) 4
o) 7;2( J'n+1) ;Bk(n7k+l)!(n+k72)! )
X F 7(n+k—2)k+3'3'”X”2
) b b CZtQ b

6
where ||x||? = 3 22 < 2, the function
i=1

ad k
FEmiG2) = 2Fi(&mGz) =Y %% .
k=0 :
is the Gauss hypergeometric function and
(@e=ala+1)...(a+k—1)= %

is the Pochgammer symbol.

Proof. In view of formula (3), we should concentrate our efforts on finding the explicit
forms of the conditional densities p,,(x,t), n > 1. According to Kolesnik (2008a, formula
(2.5)), the characteristic function (Fourier transform) of the uniform distribution on the
surface of the sphere S.; has the form

Ja(ct|ex])
p(t) =8 = (6)

(ctlle)?
where o = (a1, 2, a3, a4, a5, 06) € RS is the 6-dimensional real vector of inversion
parameters, ||a|| = /a3 + a3 + a3 + a3 + a? + o, and Ja(z) is the Bessel function of

order 2 with real argument.
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In view of Kolesnik (2008a, formula (2.6)), the conditional characteristic functions
H,,(t) of the conditional densities p,(x,t), n > 1, are given by

H,(t) = t_” Z.(t), n>1, (7)

n+1
In(t) = /dﬁ/ dry .. / H‘P - Tj-1)

Note that if n = 0 (this correspond to the case where no Poisson events occur in the time
interval (0,t)), formula for the characteristic function Hy(t) has the form:

Ja(ctl|ex]])
Ho(t) = To(t) = ¢(t) = 8 —-—=o (®)
(ctlex)?
According to Kolesnik (2008a, formula (2.13)), the Laplace transform £ of the function
Z,(t) has the form
LIZ0)(s) = (Llp@]()™,  n>1, Res>0, 9)
where the function ¢(t) is given by (6).

In view of Bateman and Erdelyi (1954, table 4.14, formula 6), the Laplace transform
of function (6) is

where

5[ 2eletlal)
Llp(®)(s) = HMDE[ il }@
__ 8 el CHO‘H 1 c||a|\
el "4 |5+ /a3 +([@al?
—2 (s ﬁ;%@ﬂauy)—1+,@n§m ( ) .

By substituting this relation into (9) and applying the Newton binomial theorem, we
obtain

Emwmhﬂwﬂ@+ wraty) e (v e
n+1

2n+1z c||a||) (5+ 52+(c||a|\)2)

The inverse Laplace transformatlon of this expression yields

n+1 2k —(n+2k+1)
CllCx _
7.0 =2+ Yk A o (54 TR |
k=0

—(n+2k+1)

3k
(see Bateman and Erdelyi (1954, table 5.3, formula 43))

n+1

2k 2k +1
_ on+l Z Ha|| nt ; + (cllael) =R T o (et eel])

gntl X n+ 2k+ 1
c||a|| n+1 i Z - ak Jn+2k+l(6t||a”)'

Then, according to (7 ), the condltlonal characteristic functions have the form

ol R n+2k+ 1
H”(t) ct||a||)"+1 Z - 9k J7l+2k+1(6t||a”)7 n > L. (10)
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This is also valid for n = 0. Really, formula (10) transforms in this case into

Hy(t) = L [J1(ct||ex|]) + Js(ct||ex]))] = 2 4 Jo(ct||e])) = 8 J(iiﬁlﬁ)l)’

ctf| | ctl|e]| ctf|ex|

and this relation coincides with (8). Note that here we have used the well-known recurrent
relation for the Bessel functions (see, for instance, Gradshtein and Ryzhik (1980, Formula
8.471(1))):

Jyor(2) + Jyin () = 2?” T (2). (11)

To obtain the conditional densities p,(x,t), n > 1, we should evaluate the inverse
Fourier transform F, ! of the characteristic functions (10) with respect to a, that is,

Pu(x,t) = Fo ! [Ha(t)]

ot SR 42k 41

Tnyant1(ct]adl]) 1L (12)
([leff)+1 7

f_l

For the particular case n = 1, we do not need to invert (12) because the conditional
density p1(x,t) can be easily obtained by applying formula (7) of Kolesnik (2008¢c). Then,
according to this formula, we immediately get

__ 16 5 1o IxI?
pi(x,t) = =5 (cl)e F <§7—1,37 2

6o (-2 B <
= — = , x|| < ct.
B e \' 6 e

Let now n > 2. Then, by applying the Hankel inversion formula (see Vladimirov (1981,
Sect. 23, formula (43))) and using Gradshtein and Ryzhik (1980, Formula 6.574(1)), we
can compute the inverse Fourier transforms in formula (12):

ot [Fuszeatetlal)

- e+
= (QW)‘3HXII‘2/OOO 3 Jo(|x]|r) ‘M’f%(cm dr
- m /OOO r= D Jo(|[x][r) ok (ctr) dr
: 2
- (277)31||XH2 gn—2 (ct)ﬂ:ﬂs ?Eiii)i 0TE) F (k +3,—(n+k—2);3; |(|:>2<1|5|2 >
= 73 ont2 (ct()li:;?(!n Y F <(n +k—2),k+3;3; ||C)2(t|22) ’ 1] < et

Substituting this expression into (12), we obtain the conditional densities for arbitrary
n > 2:
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il U n42%k+1
pn(th) = W ch+1 T
k=0

(k+2)! 1|1
Fl = —_9 ..
X 3 on+2 (Ct)_"+5 (Tl +k— 2)[ (TL+ k )7k + 3737 c2¢2

n+1 nt 1) n4+2k+1) (k+2)!
gmf T ) (k+2)

n—k+1)! 3 (n+k—2)

n!
273 (ct)8

X F(—(n+k—2),k+3;3; x|
b) ) ’02t2

(1) L (k4 1)(k+2)(n 42k + 1
_nl( )Z( )(k +2)( )

273 (ct)b pors 3k(n—k+1)!(n+k—2)

c2t?

2
xF(—(n+k—2),k+3;3; [kl >,

Ix|| < et, n > 2.

Substituting now the explicit forms of the conditional densities p,(x,t), n > 1, given by
(13) and (14) into formula (3), we finally obtain (4).
The theorem is thus completely proved.

Remark 1. Formula (14) shows that the conditional densities p,,(x,t) for n > 2 have
very complicated forms in spaces of higher dimensions, and this contrasts with the two-
and four-dimensional cases where such conditional densities have very simple forms for
any n > 1 (see, for comparison, Kolesnik and Orsingher (2005, formula (11)) for the
dimension m = 2, and Kolesnik (2006, formula (6)) for the dimension m = 4). For
instance, in our six-dimensional case, the conditional density p2(x,t) corresponding to
two changes of directions has the form:

2 4 6
ot = s (- 10 Lol g e 28 ),
73 (ct)® \ 3 3 (ct)? (ct)r 3 (et)S
This can be obtained from formula (14) for n = 2 after long computations. Clearly, the
expressions for n > 3 are more complicated than (15).

(15)

Remark 2. Since the first coefficient of the hypergeometric function in formula
(14) is negative for any n and k, the conditional densities p,(x,t) are, in fact, some
polynomials of finite orders of the variable [x||?/(ct)?. This is also clearly seen from
formula (15). Therefore, the transition density p(x,t) given by (4) represents a functional
series composed of some polynomials. Such a structure of the density is the specific
feature of random flights in spaces of even dimensions.
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