
I. Kortchemski Condensation Phenomena in Random Trees – Spring 2024 – ETHZ

Exercise 5 for April 18

Exercise. Let X be a real-valued random variable. Assume that for fixed T > 0, c > 0, β > 2 we have

P (X ∈ [u, u+ T )) ∼
u→∞

c

u1+β
.

Show that

P (X ≥ u) ∼
u→∞

c

βT

1

uβ
.
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