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Abstract

We study the Kolmogorov’s strong law of large numbers for the sums of
Hilbert valued random variables under the condition E‖X1‖ < ∞ and the
weaker assumption that the random variables is only pairwise independent
identically distributed. In addition, the strong law of large numbers for r-
dimensional arrays is also obtained.

2000 Mathematics Subject Classification: 60F15.

Key words and phrases: Strong law of large numbers, pairwise independent
identically distributed random variables, Hilbert space, r-dimensional arrays.

References

[1] R. C. Bradley, A stationary, pairwise independent, absolutely regular sequence

for which the central limit theorem fails, Probab. Theory Related Fields., 81,
no. 1, 1989, 1-10.

[2] B. D. Choi, S. H. Sung, On convergence of (Sn − ESn)/n
1/r, 1 < r < 2, for

pairwise independent random variables, Bull. Korean Math. Soc., 22, no. 2,
1985, 79-82.

[3] B. D. Choi, S. H. Sung, On convergence of weighted sum for pairwise indepen-

dent identically distributed random variables, Bull. Korean Math. Soc., 25, no.
1, 1988, 77-82.

[4] K. L. Chung, A course in probability, 2nd ed, New York-London, Academic
Press, 1974.

1Received 20 October, 2009
Accepted for publication (in revised form) 14 March, 2011

11



12 Ying-Xia Chen, Wei-Jun Zhu
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