
The Law of Large Number 
 

1. Show that if in the Law of Large Numbers we omit the assumption that all the X 
have the same mean and replace the m in the conclusion by [E(X1)+..+E(Xn)]/n, 
the law remains valid. 

 
Conditional Probability 
 

1. A die is thrown and the number noted. Then the die is thrown repeatedly until a 
number at least as high as the number obtained on the first throw is thrown. Find 
the mean number of times the die is thrown including the first throw. 

 


