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Abstract

Khintchine’s inequality, Hoeffding’s inequality and Bernstein’s inequality play an important role
in proving that random matrix satisfies the property of restricted isometry and estimating the
constant of restricted isometry. In practical application, these three inequalities have many changes
according to the different types of random variables. In this paper, we mainly prove the Khint-
chine inequality, Hoeffding type inequality and Bernstein type inequality when the random varia-
ble is a matrix. These inequalities play a key role in the proof of sparse restoration of random
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