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Abstract

The aim of this paper is to derive large deviation results for random motions with finite ve-
locity. We start with large deviation principles for the telegraph process with drift: we consider
both non-conditional distributions and conditional distributions, and we compare the speeds of
convergence with inequalities between rate functions. The same results are presented for the
random flights in R? and in R* which represent a multidimensional version of the telegraph pro-
cess. Other large deviation principles in this paper concern the non-conditional distributions for
an inhomogeneous telegraph process and for a planar random motion with orthogonal directions.
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1 Introduction

The stochastic processes are often used to describe the real motions. An important example is given
by the Brownian motion, which was introduced after the fruitful observations of botanist Robert
Brown on the movement of the particles in a liquid. However the Brownian motion is not free
from defects such as the unbounded first variation. Therefore, over the years, many authors have
introduced random models having the main characteristics of the real movements: finite velocity
and persistence.

A typical example in this direction is the telegraph process, which is represented by a particle
moving on the real line, alternatively forward and backward, with finite speed. Furthermore,
one suppose that the changes of direction are governed by a homogeneous Poisson process. The
telegraph process is also connected with the theory of the differential equations because its density
law satisfies an hyperbolic partial differential equation. The probabilistic properties of this random
model have been analyzed, for example, in [25], [10], [26] and [2]. Other authors have also studied
generalizations of the telegraph process, concerning the waiting times between two consecutive
changes of direction or the randomization of the velocity (see [7], [32], [33], [8], [4]).

It is interesting to observe that applications of the telegraph process emerge in different fields.
Indeed, in physics the propagation of a damped wave along a wire is described by the telegraph
equation. In ecology the telegraph walk has been exploited to model the movements of the animals
on the soil (see [11]). In order to model the dynamics of the price of risky assets, in [9] was considered
the geometric telegraph process {S(t) : t > 0}, namely S(t) = sgexp ((u — $0°)t — 0 X (t)), where
S(0) =s90>0, ueR,0>0and {X(¢):t >0} is the standard telegraph motion. A model of
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financial market based on a telegraph process with drift, that is with two different velocities and
switching rates, is introduced in [29] and [30].

Some extensions of the telegraph motion in higher dimensions have been proposed over the
years. A random motion in R? with four possible orthogonal directions appears in [27] and the
exact probability distribution of the process is obtained by means of a suitable representation of
the random motion in terms of independent telegraph processes. Planar random motions with an
infinite number of directions are analyzed in [31], [21] and [14] and the directions are independent
random variables with uniform distribution on a disk with radius one. In [28] this type of random
walks, also known as random flights, is studied in R? for d > 2. It is worth to observe that it is
possible to derive the explicit conditional (on the number of the changes of direction) and non-
conditional distributions for the random flights only in R? and R*. Some possible applications of
the random flights concern the displacements of the microorganisms on laboratory slides and the
mechanics of the gas particles.

The aim of this paper is to present asymptotic results for telegraph processes (possibly with
drift) and some of its multidimensional versions in the literature recalled above. Here we refer
to the theory of large deviations which gives an asymptotic computation of small probabilities on
exponential scale. The most interesting results in this paper concern the cases where we investigate
both the non-conditional distributions and conditional distributions for the same model; in these
cases we can compare the speeds of convergence with inequalities between large deviation rate
functions. Large deviation results for the telegraph process can be derived from the ones for
Markov additive processes (see e.g. [13], [22], [23] and [24]); the computations specified for the
telegraph process can be found in [18] (section 2) and [20]. We are not aware of any other work
in the literature on large deviations for conditional distributions of the telegraph process and for
some multidimensional versions of the telegraph process such as the random flights.

The outline of the paper is the following. We start with some preliminaries on large deviations
in section 2. In section 3 we present the results for the telegraph process with drift, for an inhomo-
geneous case studied in [12], and for the planar random motion in [27]. Finally section 4 is devoted
to the results for random flights.

We conclude with some standard notation used throughout the paper: We write f(z) ~ g(x)

as © — { to mean that lim,_,, % = 1 (throughout this paper we have £ = 0 and ¢ = ~0); for a

given set S, we write S and S¢ for the closure and the complementary of S, respectively.

2 Preliminaries on large deviations

We recall the basic definitions in [6] (pages 4-5). Let Z be a Hausdorff topological space with Borel
o-algebra By. A lower semi-continuous function I : Z — [0, o] is called rate function. A family of
probability measures {v; : t > 0} on (2, By) satisfies the large deviation principle (LDP for short),
as t — oo, with rate function I if

1
limsup —log vy (F) < — inf I(z) for all closed sets F

t—oo zEF
and 1

liminf - log v, (G) > — inf I(z) for all open sets G.

t—oo t ze@G
A rate function I is said to be good if all the level sets {{z € Z: I(z) <~} :~ > 0} are compact.
In what follows we use condition (b) with equation (1.2.8) in [6], which is equivalent to the lower
bound for open sets:

for all z € Z such that I(z) < oo and
for all open sets G such that z € G.

(1)

1
litm inf n log i (G) > —1(2)



A known large deviation result used throughout the paper is the contraction principle (see e.g.
Theorem 4.2.1 in [6]). Roughly speaking, if a family of probability measures {v; : ¢t > 0} on (Z, Bg)
satisfies the LDP with a good rate function I and f : Z — Y is a continuous function, then the
family of probability measures {14 o f=! : ¢t > 0} on (Y, By) satisfies the LDP with a good rate
function J defined by J(y) = inf{I(z) : f(z) = y}.

In some cases we talk about LDP for a family of Z-valued random variables {Z; : t > 0}; in
such a case we consider the above definition with v(-) = P(Z; € -).

Remark 2.1. Assume that {Z/t(l) :t > 0} and {Vt(z) 2t > 0} satisfy the LDP with the rate
functions Iy and Iy, respectively; moreover assume that Iy and Iy uniquely vanish at the same
point zg. Then, if we have I1(z) > Iz(z) for all z in a neighborhood U of zy (except zo because
I (z0) = I2(20) = 0), we can say that {Vt(l) :t > 0} converges to zy faster than {Vt(Z) it > 0}, as

M) pre . .
t — 00. Indeed, for all € > 0, there exists t. such that V?Tég; < e U WU)=LUN2) for gll t > t,,
vy ¢
[
where I;,(U°) = inf.cpe Iy (z) for k € {1,2}; thus, since I, (U¢) > Io(U€) > 0, we have megg ;
vy ¢

ast — oo.

— 0

3 Results for telegraph processes and for a planar random motion

The telegraph process with drift is a random motion {X(¢) : ¢ > 0} on the real line which starts at
the origin of R and moves with a two-valued integrated telegraph signal, i.e., for some A\ Ag, 1, co >
0, we have a rightward velocity c¢1, a leftward velocity —cs, and the rates of the occurrences of
velocity switches are A\; and \g, respectively. More precisely we have

X(t) = V(0) /Ot(—1)N<S)ds

where: the random variable V(0) is such that P(V(0) € {—ca,c1}) = 1; the process {N(t) : t > 0}
which counts the number of changes of direction is an inhomogeneous Poisson process such that
N(t) =>_,511{s,4-5,<t}, the random variables {S,, : n > 1} are conditionally independent given
V(0), and the conditional distribution is the following:

£ V(0) = th {Sok_1 : k > 1} are exponentially distributed with mean Tll
if V(0) = c1, then Sor : k> 1} are exponentially distributed with mean +-;

A2
{Sok_1 : k > 1} are exponentially distributed with mean /\—12

if V(0) = ¢z, then { {Sai, : k > 1} are exponentially distributed with mean /\%

We remark that we do not have drift if ¢; = ¢9 and A\ = Xo. We often assume that \; = Ay = \
for some A > 0; in such a case {N(¢) : t > 0} is a Poisson process with intensity A and, moreover,
V(0) and {N(t) : t > 0} are independent (because V(0) and {S,, : n > 1} are independent).

It is useful to consider a different point of view. The process {X (¢) : ¢ > 0} can be seen as the
additive component of a very simple continuous time Markov additive process driven by a Markov
chain J = {J(t) : t > 0}, with state space {1,2} and intensity matrix

A+
+l2 =X
(for the illustration of this point of view, see e.g. [1], chapter 2, section 5, page 40). We remark

that {J(0) = k} = {V(0) = (=1)**'¢} for k € {1,2}; moreover {N(t) : t > 0} is the transition
number process concerning the Markov chain J.



In subsection 3.1 we present two LDPs and we compare the two rate functions: firstly we recall

the known LDP for the non-conditional distributions {P (@ € ) it > O}; secondly, assuming

that Ay = Ay, we prove the LDP for the conditional distributions {P (@ S ’@ = wt) it > 0}
assuming that w; converges to some w € (0,00) as t — oo. A connection between a result in
subsection 3.1 and a result in [19] is discussed in subsection 3.2. In subsection 3.3 we prove the
LDP for the non-conditional distributions {P (Y"T(t) € ) it > 0}, where {Yp(t) : t > 0} is the
inhomogeneous telegraph process in Theorem 2.1 in [12]; more precisely the process {Ny(t) : t > 0}
which counts the number of changes of direction is driven by the intensity {\g : ¢ > 0} defined by
Ao (t) := O tanh(6t) for 6 > 0. Finally, in subsection 3.4, we prove the LDP for the non-conditional

distributions {P ((Ylj(t), YQT(t)> € ) it > 0}, where {(Y1(t),Y2(¢)) : t > 0} is the process in [27]

which describes the planar random motion of a particle moving with orthogonal directions.

3.1 The telegraph process with drift

In this subsection we allow a general initial distribution of J, i.e. we set

(P(J(0) =1), P(J(0) = 2)) = (p;1 = p)

for some p € [0, 1]; as we shall see the LDPs proved here do not depend on the value p.

We start with Proposition 3.1 which provides the LDP for the non-conditional distributions.
It is a known result and there are several references for this LDP (see the references recalled in
the Introduction which refers to Markov additive processes). In view of what follows it is useful to
refer to the proof in [20] (section 3) which provides an explicit expression of the rate function: this
proof is based on the LDP for the empirical laws

t t
Lsgnyds [ Lignd
{(fo s Jo L=z 5>:t>0} @

t t

of {J(t) : t > 0} and a very easy application of contraction principle.

Proposition 3.1. The family {P (@ € ) it > O} satisfies the LDP with good rate function
Iii’ defined by

2
rtco 1= ; _
[£7A2761,02(x) - { (\/)\1cl+52 \/>\201+CQ) if v€[—c,c]
o0

otherwise.

A2,c1,C2

Remark 3.2. Note that, if \1 = X2 = X and ¢1 = ¢o = ¢ for some A\,¢ >0, i.e. {X(t):t>0}isa
standard telegraph process without drift, the rate function in Proposition 3.1 becomes

A 1— —‘]”2> if x € |—c,c
If/\,c,c(x) = < ¢ f [ ]

00 otherwise.
Now we prove the LDP for the conditional distributions assuming that A\; = As.

Proposition 3.3. Assume that \y = Ao = X for some A\ > 0. If wy — w € (0,00), then

{P (@ € ‘@ = wt) it > 0} satisfies the LDP with good rate function If/l\]\il o (1w) defined
by

citco ) if —a<r<a

wlog [ ——=at¢c
I;\X:)l\]’\ih(& (.I','I,U) = g (2 (Cerx)(cl—z)

00 otherwise.



Proof. We consider the extension of equations (2.17)-(2.18) in [5] which concern the case
¢1 = ¢g = ¢ (for some ¢ > 0) and p = 5; see Appendix for details. The proof is divided in two parts.
1) Proof of the lower bound for open sets. We want to check the equivalent condition (1), i.e.

1 X N
liminflogP<(t)e(;‘(t):wt> > —wlog €1+ co .
t—oo t t t 2 (02 + x)(cl — LL‘)

for all x such that —co < x < ¢; and for all open sets G such that © € G. Firstly we can take
¢ > 0 small enough to have (x — e,z +¢) C G N (—ca,c1). Moreover, by taking into account the
conditional distributions derived in the Appendix, for some y. € (x — &, + €), we have

X(t) N(t) X(t) N(t) _
P(tGG‘twt> 2P<t €(x—¢e,x+e) twt>
(fwe)! JE M (eat +y)(ent — )} 5y if twy € {1,3,5,..)

((twt 1) ) (C1+02 t)t“’t )
= we)! T+4e)t twy
(f’w ).(twt (t )'z Cl+62)t twt f(m E)t CQt + y)(Clt - y)} 2 !
{(cat +y)p+ (1t —y)(1 — p) }dy if twy € {2,4,6,...}

(twt)' twy =

0 L (cp 4y )(er — ye) Y 526 if twy € {1,3,5,...)

(M=) (er-+eaytye f
= (twe)! tw . g
(tzt)(t? )'( c1+cz)t)twtt t{(CQ + y€)(cl ys)} 2
Ale2 +ye)p+ (c1 —y:-)(1 —p)f2e if tw; € {2,4,6,...}.
Then, since lim, .0 rllolig(Lr'L)) =1, we obtain
liminf log P (A1) ¢ G‘M = w
t—oo t t t
o1 twy tw; tw;
>liminf — ( twy log(twy) — 2——log | — | — twelog(er + ¢2) + — log{(ca + y:)(c1 — y:)}
t—oo 2 2 2
+
=wlog2 — wlog(cy + ¢2) + v log{(co + y:)(c1 —y:)} = —wlog are ,
2 2\/(62 + ys)(cl - l/s)

and we complete the proof of the lower bound letting € go to zero.
2) Proof of the upper bound for closed sets. We have to check

t—00 t z€F

X(t N(t
hmsup . log P ( IE ) € F’L = wt> — inf Ii()l\ er.ep(@iw)  for all closed sets F.

Firstly note that this condition trivially holds if “5% € F and if F N (—c2,c1) = 0. Thus,
from now on, we assume that <52 ¢ F and F N (—ci,c2) # . We also assume that F' N
(952, c1), FN(—co, 952) # 0; 0therw1se the proof below can be readily adapted. We remark that
Iiﬂ\]’\;hw(-; w) is decreasing in (—cz, “5%] and I} ‘A 1.0, (3 W) 18 increasing in [95, ¢1); then, if we
set xp 1= sup(F N (—c2, “5%2)) and Zp : 1nf(F N (%5%2,c1)), we have ' C (—o0,zp] U [TF,00),
where 2 € (—c2, 45%2) and T € (952, ;). Then, by taking into account again the conditional




distributions derived in the Appendix, we have

Wt C M .
T ey Jardleat +9)ert =9} 5 dy i tw € {1,8,5,..)
_ wy)! c twy
] GoE (t )tz(cﬁ-cz)t)tw Jard(cat +y) (et —y)y 2 !
A(cat +y)p+ (cit —y)(1 —p)}dy if tw, € {2,4,6,...}

twg—1

(twy)! ttl(co +Tp)(c1 —Tp)} 2 (c1 —Tp) if tw, € {1,3,5,...}

("5 (e keaypyn

< (twy)! e . fwg
B (Tt) (m—l) ((Cl“rCQ)t)twf {(62 + xF)(Cl xF)} ?
(e1 4+ c2)(e1 — Tp) if twy € {2,4,6,...}
and, by taking into account that lim,_ ﬁié?;l)) =1 as in the first part of the proof, we obtain
1 X(t N(t
lim sup— log P (*) ZEF‘ (*) = wy
t—oo 1t t t
. 1 twt twt twt _ _
<limsup n twy log(twy) — 27 log 5 )~ twy log(ey + c2) + - log{(co +ZTr)(c1 —TF)}
t—o0

w
=wlog2 — wlog(ey + o) + 7 log{(ez +Tp)(e1 — Tp)} = -\ L @rw).

Finally, since we can prove the inequality

1 X(t N(t
limsupzlogP <t() < Lv‘# = wt) < I (zp;w)

A A cC1,c2
t—o0

in a similar way, we complete the proof of the upper bound by taking into account F' C (—o0, zp|U
[TF,00), by applying Lemma 1.2.15 in [6] and noting that max{—1I} l\]\il o@riw), =1y )‘\ 1.0 (W)}

o . . X|N .
coincides with —infyep Iy, ., (z;w). O

In Remark 3.5 at the end of this subsection we compare the LDPs of non-conditional distribu-
tions and of conditional distributions in the spirit of Remark 2.1; in view of this we refer to the

inequalities between the rate functions [ /{(A e1.co and I3 /I\ o, 62( ;w) proved in the next proposition
(see Figure 1 for the case A =¢; =1 and ¢y = 2).

Proposition 3.4. We have two cases. (i) For w > \, we have I5X, 1. (T) < ]>)\(>|\]\£1 o (T3 W) for

all x € R; moreover the inequality is strict for x € [—ca,c1] \ {952}, (i) For w € (0,\) set

ayr = % [Cl —cg /11— 1/‘\’—22(01 +CQ):| ; then there exist B+ € (a4,c1) and B— € (—co2,a_) such

X|N X|N
that XY (@iw) > I¥, o, (@) for @ € [~es, B2) U (Br, el BN, L (w5w) < L5, (@) for all

v € (B-,04) \ {52} and If/‘\ e (TW) = I/\ Nerep (T) otherwise.

Proof. Firstly note that, for all w > 0, we have: X (5% w) = I/{g\’chcz(qg@) = 0;

A c1,c2
X|N X|N
I,\)‘\c1 02(3” w) = Ifx,clm(m) = oo for x ¢ [~c2,c1]; A = )\)\01762(90) < I)\l\q o (Tw) = oo for

T € {702, c1}. Moreover let us consider the difference function (for x € (—c, cl)) defined by

XIN c1 + ¢ 2y/(ea + x)(c1 — x)
Ax) = I)\)‘\Cl’q(a: w)— I§A7cl7c2(x) = wlog < > (1 — .

2¢/(ca + x)(c1 — x) c1+co




Then the derivative is A'(z) = % (w - W), and we complete the proof as
follows.

Statement (i) can be proved noting that, for w > A, the function A is decreasing in the interval
(—c2, 45%2), is increasing in the interval (5%, c1), and its global minimum (uniquely attained at
r = “5%2) is equal to zero.

Statement (ii) can be proved noting that, for w € (0,\) and oy = 3 {cl —co /1 — 7/‘\’—22(01 + 02)] )

we have what follows: the function A is decreasing in the intervals (—c, ) and (5%, ay),
and is increasing in the intervals (a_, “5%2) and (a4, c;); a local maximum of A is attained at
x = 452 and is equal to zero; the minimum of A is attained for € {a_, a4} and is equal to
— [wlog (%) —w+A] <0; A(z) oo as & T ¢y and as @ | —cg. O

3.0
|

|
! - )
N |1X1 2(x10.6)
| - |1‘1,1,z(x)
\

|

\

25

2.0

1.5

1.0

0.5

0.0

Figure 1: The functions IfLLQ(x) and Ifllf\lfg(x;w), where z € (—2,1). Two choices for w: w =
15> 1; w = 0.6 € (0,1).

Remark 3.5. In the LDP presented for conditional distributions we require that @ converges to
some w (ast — o0). One can expect that, for w large enough, the convergence of the conditional
distributions to the limit <5 is faster than the convergence of the non-conditional distributions.

Actually, by taking into account Remark 2.1 and the inequalities between I/\ )l\ o, c2( ;w) and [fA,q e
proved in Proposition 3.4, we can say that the convergence of the conditional distributions is always
faster than the convergence of the non-conditional distributions if and only if w > .

3.2 A connection between Proposition 3.3 and another LDP in the literature
The empirical laws in (2) are consistent estimators of the stationary distribution (Wsl),FSQ)) =
()\1>\+2>\2’ m) of {J(t) : t > 0}. Proposition 3.2 in [19] provides the LDP for another family
{(7n (1) #2 )) n > 1} of consistent estimators of (7TS ), 7TS )) defined by

iy Srmo(Tier = To) 1=
T, = ,
Ty




where Ty = 0 and {7}, : n > 1} are the epochs of the occurrences of the transition number process,
Le. N(t) = >,51 Lru<sy (see eq. (3) in [19]). This family is derived from another family of
consistent estimators presented in [16] for the stationary distribution of a general semi-Markov
process with finite state space and irreducible embedded Markov chain. The large deviation rate
function for {(m(ll), 7?7(12)) :m > 1} is H defined by (see subsection 4.3 in [19])

X I8 , _
H(my,mo) = { log( ( xams + Ai:i)) if m,m € (0,1) and m +mp =1

otherwise.

Then, proceeding as in the proof of Proposition 3.1 illustrated in [20] (section 3), {017%7(11) — 027%(2) :

n > 1} satisfies the LDP with the rate function I5* defined by

1,A2,C1,C2
IN/‘\Xh)\Z’CLCQ($) = inf{H(ﬂ'l,ﬂ'2> LC1TT] — CTg = .I},

and we have

A1—X2)z+A1ca+Aacr .
~ log [ Q122 if v € (—co,cq
Iﬁ,)\Q,Cl,CQ (x) - g 2 Al)\z(cl—ﬁ)(l‘-'rcz) ( ’ )

00 otherwise.

Finally we remark that I ifA e = Ii()l\]\; 62(~\1) where the right hand side is a particular case

of the rate function in Proposition 3.3; a possible explanation of this equality is that 7 A( ) is the
normalized occupation time in the state k € {1, 2} after n transitions of {J(¢) : t > 0}.

3.3 An inhomogeneous case

In [12] it was shown that the finite dimensional law of an inhomogeneous telegraph process driven
by a Poisson process with intensity {A(¢) : ¢ > 0} is a solution of the telegraph equation with
nonconstant coefficients. Here we consider an inhomogeneous telegraph process {Yy(t) : ¢ > 0}, for
0 > 0, which is a rare example for which the finite dimensional law can be provided explicitly. We
set

Y =vio [ (1)) 3)

where: the random variable V/(0) is such that P(V(0) = ¢) = P(V(0) = —c) = 3; the process
{Np(t) : ¢ > 0} is an inhomogeneous Poisson process with intensity {A\g(¢t) : ¢ > 0} defined
by Ao(t) := Otanh(6t); V(0) and {Ny(t) : ¢ > 0} are independent. We remark that Ag(t) :=
fo Mo(s)ds = logcosh(ft) and we have limy_,o A"(t) = 0 because 0t —log2 < Ay(t) < 0t for all
t>0.

Proposition 3.6. The family {P (Y"T(t) € ) it > 0} satisfies the LDP with good rate function

Iéxe . s in Proposition in 3.1 (see Remark 3.2).

Proof. In this proof we consider the law of Yy(¢) for any fixed ¢ > 0 (see e.g. Theorem 2.1 in

12]):

ot L(2V/c22 —a?) 1 1
T + 1E(Ct) 4+ —
A(—ct,ety COSh(OF)  21/c242 — 22 2 cosh(6t) 2 cosh(6t)

for any measurable set E, where I is the modified Bessel function of the first kind with v = 1. We

recall that, for v € R, the modified Bessel function of the first kind is I, (r) := Y 72 %

(see e.g. eq. (5.7.1) in [15]); moreover we have I, (z) ~ \/% as x — 0o (see e.g. eq. (5.11.10) in

P(Yy(t) € E) = /E 1p(—ct)



[15]), and therefore lim, o loeh@) — 1. The proof is divided in two parts.

1) Proof of the lower bound for open sets. We want to check the equivalent condition (1), i.e.

2
hmlnf lo P(YH( ) GG) <1 196)
t—oo t 02

for all z € [—¢, ] and for all open sets G such that « € G. Firstly we can take £ > 0 small enough
to have (z — e,z + &) C G; moreover, if © € (—¢,¢), we also require that (v — e,z + 6) (—c,0).
We consider the function f defined by f(r) := L (T) for 7 # 0; moreover we set f(0) := 5 L and, since
I,(x) ~ W:H) as x — 0 (see e.g. eq. (5.16. 4) [15]), f is continuous on R. Then, for some

Ye € (x — e,z + &) N [—c¢, ], we have
P(Yet(t)eG> >P<Y9t()e T —¢€ x+5)

>/ 0 < N >
((z—e)t,(z+e)t)N[—

ct,ct] cosh(0t) 2¢

:/( W(ﬁ)f(it /02—y2>dy

z—e,x+e)N[—c,q] 2c - cosh

—if 0t v measure((z — e,z +¢€) N [—c¢, d]);
~ 2c- cosh(6t) 2 ' A
>0
thus we obtain
2
nminfllogp <Y"< ) ¢ G) > —0 <1 /1= ye) ’
t—oo t c2

and we complete the proof of the lower bound letting € go to zero.
2) Proof of the upper bound for open sets. We have to check

t—o00

1 Yo(t
lim sup n log P < 915( ) ) < — in% I . .(x) for all closed sets F.
sep 000

Firstly note that this condition trivially holds if 0 € F and if F N [—c,¢] = @. Thus, from now
on, we assume that 0 ¢ F and F'N[—c,c] # 0. We also assume that F'N (0,c], F N [—c,0) # 0;
otherwise the proof below can be readily adapted. We remark that Ié),(a,c,c is decreasing in [—c, 0]
and I, . is increasing in [0, ¢]; then, if we set 2 := sup(F N [—c,0)) and Zp := inf(F N (0, c]), we
have F C (=00, zp| U [TF,00), where xp € [—¢,0) and T € (0,c]. Then, since I1(r) is increasing
for r > 0, we have

0
PR sy [0l (ver—v),
 Jzpt cosh(6t) 2 22 — 2 4 2 cosh(6t)
c g h (%v02—y2>
:/ tdy +

zp cosh(0t) 2, /2 — 2 2 cosh(6t)

0 .
< Il(CtVCQ_x%)/ L gy
~ cosh(0t) 2 7 A2 — 2 4 2 cosh(0t)’

actually, if Tp = ¢, we have P (Y"(t) > EF) = Wh(&t)' In conclusion we obtain
Yo(t
hrnsup log P (et( ) > JUF) < _Iéxecc(fF)
PR 0.¢,



(if Zp € (0, ¢) and p > 0, this is a consequence of Lemma 1.2.15 in [6]). Finally, since we can prove
the inequality
(Ye(t)

X
T S :BF) S 7I€,0,c,c(£F)

in a similar way, we complete the proof of the upper bound following the lines of the second part
of the proof of Proposition 3.3. [J

1
lim sup n log P

t—o0

We are able to provide an alternative proof of Proposition 3.6 based on the exponential equiva-
lence condition (see e.g. Definition 4.2.10 in [6])

limsupilogP({‘Xa(t) Yé’(t)' >5}) — oo forall 6> 0 ()

t—o0 t t

for a suitable version of the processes {Yat(t) it > 0} and {X"t(t) it > O} defined on the same
probability space, where {Xy(¢) : ¢ > 0} is the process {X(t) : ¢ > 0} in Proposition 3.1 with
A1 = Ay = 0 and ¢; = ¢ = ¢; indeed, if condition (4) holds, the LDP in Proposition 3.6 is an

immediate consequence of Theorem 4.2.13 in [6] and the LDP for {Xe—(t) it > 0} (i.e. Proposition

@
3.1 with Ay = g =0 and ¢; =3 = ¢).
In what follows we check (4) assuming that both the processes {Yy(t) : t > 0} and {Xy(¢) : ¢ > 0}
have the same random initial velocity V' (0) such that P(V(0) € {—¢, c¢}) = 1; thus we have (3) and

Xp(t) = V(0) /Ot(—l)Ng(S)ds

for a homogeneous Poisson process {Ny(t) : ¢ > 0} with intensity §. Then, for a homogeneous
Poisson process {M(t) : t > 0} with intensity 1, we set N (t) := M (6t) and Ny(t) := M(Ap(t)),

whence we obtain
X t ot
o(t) _ V(O)/(_l)M(Gs)ds_ V(O)/ (—1)MC) gy
t t Jo ot Jo

and

¢ Ag(t) N 2
Yo(t) ._ V(0) / (1) M(os) g — V(O)/ ’ (—1)MO) ever—1l+e’ .
t t 0 ot Jo erve2r — 1 4e2r —1
the latter equality can be derived by considering the change of variable » = Agy(s), whence we
obtain s = A, (r) := Jlog(e” + V€2 —1). Thus we get

=2 -0 “cro - [T e VI,
t t Ot 0 0 er 6274—1—1—627‘—1

IN

< e ! dr + 0t — A
— T+ 0t — t) | =:aco(t
ot /0 erverr —1+4e?r —1 o) o0

(where a.g(t) is deterministic), and we have

. ()
lim aqp(t) == li : o= ot
tir{oloa ,0( ) 0 tﬂgo { eAe(t)\/m-F e20o(t) — 1 + 9( )}
1
S lmed1+ tanh(6t) ! -

_9 t—o00

cosh(At)y/cosh?(At) — 1 + cosh?(At) — 1

because Aj(t) = 6 tanh(#t). In conclusion (4) holds because {‘ng(t) - Y"T(t)‘ > 5} C {aco(t) > 0}
and the event {a.q(t) > d} is empty for ¢ large enough.
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3.4 LDP for a (normalized) planar random motion

In this subsection we prove the LDP for the non-conditional laws of a planar random motion
{(Y1(t),Y2(t)) : t > 0} studied in [27]. Such a random motion consists of the displacements of a
particle having four possible directions along the directions of (1,0), (0,1), (—1,0) and (0, —1) with
velocity ¢; moreover, when a Poisson event occurs with rate )\, the motion takes with probability
% one of the two directions orthogonal to the previous one. It is interesting that we can avoid to
handle the non-conditional laws of the process (provided explicitly in section 3 in [27]); indeed we

can easily prove the LDP with a straightforward application of the contraction principle.

Proposition 3.7. The family {P ((Ylj(t), YZT(t)) € ) it > O} satisfies the LDP with good rate func-

tion I(Yl’ defined by

N[>

(1_ 1—W>+§(1— 1—““;5”)2) if (y1,92) € Qe

%) otherwise,

I (YI’YZ)(y Y2) =

where Qc == {(y1,y2) € R? : [y1 + 2| < ¢, [y1 — 2| < ¢}

Proof. Let {X1(t) : t > 0} and {Xa(t) : t > 0} be the processes defined by

X0 = Vi) | (1))

where, for k € {1,2}, the random variable V4(0) is such that P(Vj(0) = £) = P(V;4(0) = —5) = 3
and {Ng(t) : t > 0} is a Poisson process with intensity % We assume that V1(0), V2(0), {Ny(t) :
t >0} and {Na(t) : t > 0} are independent, and therefore {X1(¢) : ¢ > 0} and {Xa(t) : ¢ > 0} are

independent. Then, by eq. (3.2) in [27], we have

{ Yi(t) = X (1) + Xs(t)
Ya(t) = X1 () — Xa(t).

Moreover, by Proposition 3.1 with A\; = Ay = % and c¢; = c2 = § and by Corollary 2.9 in [17], the

family of laws {P ((Xlt(t), th(t)) IS ) it > 0} satisfies the LDP with good rate function Jﬁil’xﬂ
defined by

T D g ) =1y (o) 41X 5 L (2)
2122272 2121272
SN SIS R i R W QR if (21,29) €[5, ¢] x [, €]
- 2 (9)? 2 (<)2 ) 272 2732
00 otherwise.

Then, since (z1,x2) — (y1,y2) = f(z1,22) = (1 + z2,21 — x2) is a continuous function, the family
of laws {P ((YIT“), YQT(I“)) € ) it > O} satisfies the LDP with good rate function IQE’YQ) defined
by

I(YI’YQ) (y1,92) = inf {J(Xl’XQ (w1, 72) 1 f(w1,22) = (yl,yQ)}

by the contraction principle. Finally it is easy to check that Iy (Yl’YQ) (y1,92) = J i{l’XQ) (nfyz w-ve)

and this meets the expression of the rate function in the statement O

11



4 Results for random flights

We start introducing some standard notation: the norm of z; = (z1,...,24) € R? is denoted (as

usual) by ||z4]| := /2% + - -+ + 23; moreover, for § > 0, we set

Bs(zq) :={y, € R": |ly, — z4ll <5}

In this section we deal with the random flights in R? presented in [28]. Roughly speaking,
we consider a random motion {X,(t) = (X1(¢),...,X4(¢)) : t > 0} which starts at the origin,
moves with constant velocity ¢, changes direction of motion at any occurrence of a homogeneous
Poisson process {N(t) : ¢ > 0} with intensity A, and chooses the directions uniformly on the d-
dimensional hypersphere with radius 1. Note that the starting point could be different from the
origin 0, = (0,...,0) € R (as, for instance, in [3] for the case d = 2); the results presented below
could be easily adapted with some slight changes.

We treat the case d = 2 in subsection 4.1, and the case d = 4 in subsection 4.2. In subsection 4.3
we discuss the differences between the cases d = 2 and d = 4; some of them concern their connections
with the one-dimensional case studied in subsection 3.1 with Ay = As = A and ¢; = ¢ = c.

4.1 The case d =2
We start with the LDP for the non-conditional distributions.

Proposition 4.1. The family {P (%@) € > it > O} satisfies the LDP with good rate function
I%g defined by

., A(1-V1-BE) s <
I)\,c(QQ):
00 otherwise.

Proof. In this proof we consider the law of X,(¢) for any fixed ¢ > 0 (see e.g. Theorem 2 in
[14]): we have an absolutely continuous part given by

N e MR/, P

e 1Bct (05) <g2)dyl dy27
27c 242 — H%HQ

and a singular part uniformly distributed on the boundary of B.;(0,) with weight e=*. The proof
is divided in two parts.
1) Proof of the lower bound for open sets. We want to check the equivalent condition (1), i.e.

2
lim inf ~ log P (Xi(ﬁ) € G> > -\ <1 —/1- ”x?||>

t—oo t c?

for all z, € R? such that ||z,|| < ¢ and for all open sets G such that z, € G. Firstly we can
take € > 0 small enough to have B.(z,) C G; moreover, if z, € B.(0y), we also require that

12



B.(xy) C Be(0,). Then we have
P (th(t) € G) > P (th(t) € Be(x2)>

N e MRy, P
2/ . dy1dys
Bet(zot)NBet (05) Cth — ||y2H2
RV PN &
2/ — t2dyrdys
Be(2,)NBe(0,) 27C ct
sup{ ||y ||?:y, € Be (z2)N Bc(03)
Y —,\t+/\t\/1— 2l 0, € Pe 22) 0 Be02))
27rc c - measure(Bg(z5) N Be(05)),

>0

and we conclude by taking liminf; . % log (for both the left hand side and the right hand side)
and by letting € go to zero.
2) Proof of the upper bound for open sets. We have to check

1 Xo(t
limsupglogP (i() € F> < — inf I o(zy) for all closed sets F.

t—00 zo€F

Firstly note that this condition trivially holds if 0, € F' and if F'N B.(0y) = (. Thus, from now on,
we assume that 0y ¢ F and F N B.(0,) # (). We can find z£ € F such that ||zf'|| = inf{||2y| : 2, €
F N B.(0y)}; note that rg := ||| € (0,¢]. Then, since F' C (B, (05))¢, we have

p (XQt( ) ¢ F) <P <X2t(t) € (BTF(OQ))C>
/ct o2 \/02972

= ——27pd,
=ct
_ |:7€—>\t+z\/czt2—p2:|p C + 6—)\t = exp (At + é' /C2t2 _ r%tQ) ,
p=rpt C

whence we obtain

1 X A 2
limsuptlogP< Qt()eF> <A+ /2 —rh == (1— 1- W) = —132(23).
c :

t—o0 (32

Thus the proof of the upper bound is complete noting that IKQ( = infy, e I%CZ (z4) because
[2(22) 2 (resp. =)I32(3,) if and only if 2 | > (resp. =)y, . O

Now we prove the LDP for the non-conditional distributions.
Proposition 4.2. If wy — w € (0,00), then {P( £,(t) ‘N(t t) it > O} satisfies the LDP
with good rate function I3 (fl (;w) defined by

Ny {08 (i) if Dl <

00 otherwise.

X,
I)\,c

13



Proof. In this proof we consider the conditional law of X, () given {N(t) = h} for t > 0 and
h > 1 (see e.g. Theorem 1 in [14]):

h_
(% = ly,|I*) 2~ dyrdys

P(X,(t) € EIN(t) = h) = /EmB. o) 27r(}zt)h

for any measurable set E. The proof is divided in two parts.
1) Proof of the lower bound for open sets. We want to check the equivalent condition (1), i.e.

1 XoH(t N(t
liminflogP<2() GG‘ ®) :wt> > —wlog N
e t t ZmP

for all 2, € R? such that ||z,|| < ¢ and for all open sets G such that x, € G. Firstly we can take
e > 0 small enough to have B.(z,) C G N B.(05). Then we have

P<X2<t) 6G‘N(zt) :wt> 2P<X2 ‘ >
t t
/ (22 |y [2) 5 dyyd
= YT ) y1ay
Bet(zyt) 27T<Ct>twt 29 14Y2

tWE g, —2 2
= O ptw2(2 124y, d
[ =t G A R e

twe 9 2. Wiy 2
> (@~ sup{ly, P -y, € Bela)}) 5 e,
and we conclude following the lines of the first part of the proof of Proposition 4.1.
2) Proof of the upper bound for open sets. We have to check

Xo(t N(t
hmsup log P Xa(t) € F‘L = wy inf I3 XN (z9;w) for all closed sets F.
ot t t T e e
Firstly note that this condition trivially holds if 05 € F' and if F'N B.(05) = (. Thus, from now on,
we assume that 0y ¢ F and F N B.(0,) # (. We can find z£ € F such that ||zf'|| = inf{||zy| : 2, €
F N B.(09)}; note that rp := ||§5|| € (0,¢). Then, since F' C (B,,(05))¢, we have

X Xo(t N(t
P(EUerMl o) <p (2 e 5, 0" - )
L tuy 2,2 pI |
:/rt%(ct)twi(” —p°)2  2mpdp
F
twy
1 2,2 2 M}P:Ct A —ri\ 2
= — t° — =
(Ct)twt { (C p ) ’ p=rpt c? ’

and we conclude following the lines of the second part of the proof of Proposition 4.1. [J

We conclude with some remarks; in particular, in the spirit of Remark 3.5 for the one-dimensional
case, we compare the LDPs of non-conditional distributions and of conditional distributions (Re-
mark 4.3(ii)).

Remark 4.3. (i) We can check that, for all z, € R?, we have I 2(z9) = I/{f/\’c’c(HgQH) and

I* ‘N(acg;w) = I )‘\]\ic(HgQH,w) (for all w > 0). These equalities are not surprising because the

planar random ﬂzght is an extension of the telegraph process in R%. Indeed, for each fizedt > 0, the
density of the absolutely continuous part of the law of X4(t) satisfies the two-dimensional telegraph

14



equation (see e.g. equations (2)-(3) in [14]).

(i) We can obtain inequalities between IX |N(-7 w) and I 2 by Proposition 3.4 (with ¢y = c2 = c).
Then, by taking into account Remark 2 1 we can say that the convergence of the conditional
distributions is faster than the convergence of the non-conditional distributions if and only if w > X;

this inequality has the same interpretation given in Remark 3.5.

4.2 The case d =14

We start with the LDP for the non-conditional distributions. It is interesting to note that the
rate function I*él can be seen as the restriction on B.(0,) (the set where Ij‘ is finite) of a large
deviation rate function for centered Gaussian distributions; this is not surprising if we look at the
expression of the density of X ,(t) provided by Theorem 3.2 in [28].

Proposition 4.4. The family {P (L‘f(t) € ) it > O} satisfies the LDP with good rate function
\o defined by

gy = { Al i il <
A=A 00 otherwise.

Proof. In this proof we consider the law of X,(¢) for any fixed ¢ > 0 (see e.g. Theorem 3.2 in
[28]): we have an absolutely continuous part given by

A A
A2 3¢ L2tHy4H <2 + 2t (CQtQ _ H I )) cht (0,) (y4)dy1dy2dy3dy4,

and a singular part uniformly distributed on the boundary of B.(0,) with weight e=*. The proof
is divided in two parts.
1) Proof of the lower bound for open sets. We want to check the equivalent condition (1), i.e.

Xy
imin 7 1og P (540 € ) >~ S oy P

for all z, € R* such that ||z,|| < ¢ and for all open sets G such that z, € G. Firstly we can
take £ > 0 small enough to have B.(z,) C G; moreover, if z, € B.(0,), we also require that
B.(z4) C Bc(04). Then we have

P<X‘;<t)eG> >P<Xt(t) € B.(z )>
>/ A
= JBee,)nBe0,) ST

A 2 At
:/B ( )ﬁB (0, BT 3¢ ~alul <2 + 3 (02 - ||y4||2>) t*dy dyadysdys
e(Zy c

NPT A
e~ lul (2 + = (62752 - ||y4|2)) dy1dyzdyzdys

AL~ sup{lly, Iy, €Be(2)NBe(0,)}
“cin?
At
: (2 +3 (62 —sup{lly,|I* -y, € Be(zy) N B (04)})) measure( B (z4) N Be(0y)),

>0

and we conclude following the lines of the first part of the proof of Proposition 4.1.
2) Proof of the upper bound for open sets. We have to check

X, (t
lim sup — logP< t( ) € F> < - mf I o (z4) for all closed sets F.

t—o0 €
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Firstly note that this condition trivially holds if 0, € F and if F N B.(04) = (. Thus, from now on,
we assume that 0y ¢ F and F'N B.(0,) # (. We can find 2" € F such that ||z]|| = inf{||z,] : 2, €
F N B.(0y)}; note that rg := ||z}'|| € (0,¢]. Then, since F' C (B, (04))¢, we have

(B0 er)<p(He s, 00r)

t

ct

A A

:/ sl =i <2 + @(02# — pz)) om2pPdp + e M,
rpt

o
IA

moreover we note that, if p € [rpt, ct], we have

{ 0< (22— p?) = At (1 - (§)Q> < At
2)p° 2 ) 2)
0§c4tp3:2(§) &<t

whence we obtain

X,(t C2Xp
P (fp € F) < (2—1—)\t)/ Sre @ dp + e

p=rpt

p=ct rf “at(1-1E
=(2+ Xt) [—eiﬁ/ﬂ +eM=(2+ )\t)ef)‘c%t (1 —e ( < >> +e M,

actually, if 7 = ¢, we have P (%(t) € (BTF(Q4))C) = e because {th(t

m
—
8y
<
T
—
S
~—
~—
e}
—
I

{N(t) = 0}. In conclusion we obtain

1 X, (t
limsuptlogP(4( ) S F) < -

t—oo t c

(if rp € (0,¢), this is a consequence of Lemma 1.2.15 in [6]). Thus the proof of the upper bound is

complete noting that I%é (zf) = infy ep IAX(‘:L (z,) because I%é‘ (24) > (resp. :)I%é‘ (y,) if and only

if [lz4ll = (resp. =)y, ll- O
Now we prove the LDP for the conditional distributions.

Proposition 4.5. If wy — w € (0,00), then {P (L‘T(t) € ‘@ = wt) it > 0} satisfies the LDP
with good rate function I/\LC‘W(-; w) defined by

X4IN 2wloe [ —c itz < e
If,fl (z450) = g( c2—|m4|2> I llzy ]l

00 otherwise.

Proof. In this proof we consider the conditional law of X,(¢) given {N(t) = h} for t > 0 and
h >1 (see e.g. Theorem 3.1 in [28]):

h(h+1 _
PEL(0 € BIN® = 1) = [ (B3 1) (22 |y |2 dysdysdysdys

ENBu(0,) T (ct)?hT2

for any measurable set E. The proof is divided in two parts.
1) Proof of the lower bound for open sets. We want to check the equivalent condition (1), i.e.

1 X, (¢ N(t
liminflogP(él()EG‘():wt> > —2wlog B
e t t R
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for all 2, € R* such that ||z,|| < ¢ and for all open sets G such that , € G. Firstly we can take
¢ > 0 small enough to have B.(z,) C GN B.(0;). Then we have

P<X4t<t> JERIC :wt> zP<X4 @5 = )

twy(twg +1) 5 9 2\ tw—1
= —5 g (Tt = ly, [17)™ T dy1dyadysdy,
/B (eal) 72 (ct) 2w T2 Yy

:/ twy (twg + 1)t 2(twy— 1)(
B(a:4) Q(Ct)Qth—Q

)twt—l

— |ly, |l t* dyr dyadyzdys

twt(twt + 1) _
>W(C —sup{|ly,I* : y, € Be(ay)})™ " measure(B.(z,)),
>0
and we conclude following the lines of the first part of the proof of Proposition 4.1.
2) Proof of the upper bound for open sets. We have to check

t—00 t z4€F A

X, (t N{(t
hmsup . log P (4( ) € F‘% = wt) inf 1*4‘ (z4;w) for all closed sets F.

Firstly note that this condition trivially holds if 0, € F' and if F'N B (04) = 0. Thus, from
now on, we assume that 0, ¢ F and F N B.(0y) # . We can find 2i" € F such that ||zf ] =
inf {||z4| : 2, € F N B.(04)}; note that rg := ||zf|| € (0,¢). Then, since F C (Brp(04))¢, we have

P(E e M — ) < p (4 € 500 P — i)

t t t

ct ct
_ twetwe +1) 90 9vpw—10 2 3 twitwe +1) 90 9 9 4,1 3
/Tptﬂz(ct)ztwﬁz(” — P2 dp S =y (C8 S TRE)T2 | phdp

_twy(twy + 1)
- (Ct)QtthrQ

’I‘Ft

(th2 2 t2)tw171 it — T%# _ twy(twg + 1)( 2 _ 2 )twt—104 - T4F
F 2 - c2twi+2 F 2
and we conclude following the lines of the second part of the proof of Proposition 4.1. [J

In Remark 4.7 at the end of this subsection we compare the LDPs of non-conditional distribu-
tions and of conditional distributions in the spirit of Remarks 3.5 and 4.3(ii); in view of this we refer

KV

to the inequalities between the rate functions I ;‘ and [ w) proved in the next proposition

(see Figure 2 for the case A =c =1).

Proposition 4.6. We have two cases. (i) For w > X\, we have Ifc‘( ) < 1*4‘N(x4;w) for all
x, € R*; moreover the mequality is strict for x, € B.(04 )\{4} (i) For w € (0, ), there exists
v € (§,1) where £ = /1 — % such that: I%g‘N(LL, w) > IA(le) for ||z4|| € (ve, ], I/\%;‘lN(LL;w) <
L4 (zy) for ||zl € (0,7¢) and Lo (2 w) = It () otherwise.

Proof. Firstly note that, for all w > 0, we have: I%lN(Q4;w) = I%g‘(() ) =0; IX4‘N(x4;w) =

IA(A) = oo for all |lay|| > ¢ A = 1*4( ) < IA‘N($4;U)) = oo for ||z4]| = ¢. Moreover let us
consider the difference function (for r = ||lz4]| € [0, c)) defined by

A(r) = I%S‘N(gbw) Ii((‘:‘( ) = 2wlog <C> — ATQ

c2 — p2 c2

2 (w—\)c?+Ar?
3 c2—r2

(the definition is well-posed). Then the derivative is A’(r) =
proof as follows.

, and we complete the



Statement (i) can be proved noting that, for w > A, the function A is increasing in the interval
[0,¢) and its global minimum - equal to zero - is uniquely attained at r = O

Statement (ii) can be proved noting that, for w € (0,\) and £ = /1 — £, we have what follows:
the function A is decreasing in the interval [0,&c) and is increasing in the interval (£c,c); a local
maximum of A - equal to zero - is attained at r = 0; the minimum of A is uniquely attained at

rzﬁcandisequaltof[wlog(%)—w+)\] <0;A(r)Tocasr e O

—— BN(r15) 1
----- I&'N(rIO 6) ]
i |11(f)

0.0 0.2 0.4 0.6 0.8 1.0

Figure 2: The functions I%f(%) and I*“‘N(Jl, w), where r = ||z4|| € [0,1). Two choices for w:
w=15>1w=06¢€ (0,1).

Remark 4.7. By taking into account Remark 2.1 and the inequalities between I*“l (;w) and 1*4
proved in Proposition 4.6, we can say that the convergence of the conditional dzstrzbutwns 18 always
faster than the convergence of the non-conditional distributions if and only if w > \; this inequality
has the same interpretation given in Remarks 3.5 and 4.3(ii).

4.3 A discussion on the differences between the cases d =2 and d =4

We already pointed out in Remark 4.3(i) that, for all z, € R?, we have:

X X,|N X|N
L2(z) = I colllzal); 2™ (@giw) = LAY (llzyll; w) for all w > 0.

These equalities illustrate the strict connection between the case d = 2 and the one-dimensional
case studied in subsection 3.1 with A\; = Ay = X and ¢; = ¢co = ¢. On the contrary we do not have
the same situation for the case d = 4. For all z, € R* we have:

A(1- V1B i e <

00 otherwise;

A 2 :
X, AP izl <e .
R ={ 2Bl BIEl e )

B (2gw) = 205Y (gl w) for all w > 0,

Thus the main difference concerns the non-conditional distributions; on the contrary, for the con-
ditional distributions, the difference consists of a multiplicative factor 2.
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We have the same differences between the cases d = 2 and d = 4 even if we consider some LDPs
obtained from the ones in subsections 4.1 and 4.2 and an application of the contraction principle.
For instance, by taking the inspiration from section 4 in [28] for the case d = 4, we present LDPs
for the (normalized) random flights in the lower spaces with dimension s < d and the respective
rate functions: {P (X*T(t) € ) it > 0} satisfies the LDP with good rate function I/\%f, 4 is defined
by

X, . X _
Lz = inf {2 @y) s @osn, o) € RO
. X, (1) N@t) ) . . .
if wy — w € (0,00), P (=5— € |== =w) : t > 0¢ satisfies the LDP with good rate function
I%j_liv(-; w) is defined by

X, N . X N _
I)\T;Id (x;w) = 1nf{I)\7f| (W) : (Top1,...,xq) € RY S}.

Firstly, if we specialize the above formulas for d = 2, we have:

X1 _ X . gXuIN, N _ pXIN |
IA,C;2 = I e I)\’C;2 (sw) = I/\’/\’C’C(',w) for all w > 0.

Secondly, for d =4 and s € {1,2,3}, for all z, € R® we have:

IXS (33 ) _ %2‘@5”2 if HgsH <c X (Hx H) _ A (1 —/1- |$C.q2|2> if HQSH <c
Acial=s 00 otherwise; —~ AAeeill=s - otherwise:
)
X |N X|N
[;;Ll (xg;w) = 21A7)‘\7C7C(||§3||;w) for all w > 0.

We conclude with a direct comparison between the LDPs concerning the cases d = 2 and d = 4;
more precisely, with an abuse of notation, we write I%cd (r) and [%gw(r; w) where r = ||z4]|; note
that, in order to avoid the trivial case where both the rate functions are equal to infinity, r € [0, |
when we deal with non-conditional distributions and r € [0,¢) when we deal with conditional
distributions. In the spirit of Remark 2.1 we can say that, for both non-conditional distributions
and conditional distributions, the convergence to the origin in R?* is faster than the analogous
convergence in R?. In some sense this is not surprising because one can expect a faster convergence
of a normalized random flight in a higher space. In detail we have: Ii% (r) > I%g (r) and the
inequality turns into an equality for r € {0, A} (see Figure 3 for the case A = ¢ = 1; note that r =0
is the limit point and in such a case both the rate functions are equal to zero; moreover r = A
concerns the case without changes of directions); I%C“N(r; w) = QI%CQW(T; w) > I%CZ‘N(T; w) and the
inequality turns into an equality for = 0 (for the same reasons illustrated for the non-conditional
distributions).

Appendix: the extension of equations (2.17)-(2.18) in [5]

In this Appendix we consider the telegraph process {X (t) : ¢ > 0}, with A\; = A2 = A. The aim is
to study the conditional distribution of X (t) given N(t) = n, for ¢ > 0 and n > 1. In this case the
changes of direction are governed by a homogenous Poisson process {N(¢) : ¢t > 0}. If N(t) = n
for n > 1, then the displacements of the telegraph process are of two types, i.e. c1t(Ty — Tr—1) or
—cot(Ty, — Ti—1), where tT}, is the instant in which the k-th Poisson event happens. In other words,
Ty is the k-th order statistics from the uniform law in [0,1]. By means of the exchangeability of
Ty — Tk_1, we can put together the n; forward steps as well as the n + 1 — n; backward ones.
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Figure 3: The function I%ld(r) for d = 2 and d = 4, where r = ||z,4|| € [0, 1].

Then, when n changes of direction happen, the random variables X (¢) and t[c1T,, — co(1 — Ty, )]
(for t > 0) are equally distributed; thus we obtain

P(X(t) < z|N(t) =n,J(0) = {1,2}) = P (T < et ‘”t N(t) = n, J(0) = {1, 2}> .

(c1+c2)
Moreover, being the order statistic T, a Beta(ni,n+1—ny) distributed random variable, we have

n! (cat + z)"1 eyt — )™
(n1 — 1)l(n —ny)! ((e1 + co)t)™

Clearly there is a strict relationship between n and n;, indeed we have:

P(X(t) € dz|N(t) = n, J(0) = {1,2}) = dz

(5)

if n =2k + 1 (for some k > 0), then ny =k + 1;
if n =2k (for some k > 1) and J(0) =1, thenn; =k+1; (6)
if n =2k (for some k > 1) and J(0) =2, then ny = k.

In conclusion, from (5) and (6), we can provide the following formulas: for all £ > 0,

P(X(t) € dz|N(t) = 2k +1,J(0) = {1,2}) = P(X(¢) € da|N(t) = 2k + 1)
(2k +1)!

= e T )R

(ot + @) (ert — )%,
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for all k > 1,

(2k)!

((c1+e2)t)?k (k—1)!K! (cat + m)k(clt - x)k_l
(2k)!

(cat + ) eyt — 2)F,

(CETSDEICE

whence we obtain

P(X(t) € dx|N(t) = 2k) = ZP(X(t) € dz|N(t) = 2k, J(0) = 7)P(J(0) = j)

(2k)!

=d t+ )" (et — 2)F 1 (eat t—a2)(1—p)}.
T TP (cat +2)" (1t — 2)" H(cat + 2)p + (a1t — 2)(1 — p)}
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