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A selection of probability inequalities from the literature for sums of mean zero matrices is presented. The chapter starts out with recalling Hoeffding’s inequality and Bernstein’s inequality. Then symmetric matrices and rectangular matrices are considered (the latter mostly in Sects. 9.3 and 9.4). The paper Tropp (2012) serves
                  
                 as main reference and in Sect. 9.4 result from Lounici (2011). See also Tropp (2015) for further results.
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