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We shall study random flights that start in a space of one given dimension
and, after performing a definite number of steps, continue to develop in a
space of higher dimension. We show that if the difference of the
dimension of spaces is even, then the probability density describing the
composite flight can be expressed as marginalizations of the probability
density associated to a random flight in the space of less dimensions. This

dimensional reduction is a consequence of Gegenbauer addition theorem.
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