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When I was asked to When I was asked to recommend a book, my first reaction was to think of some of the 
classic books I encountered as a young student, such as Feller’s elementary book on pro-
bability, Lehmann’s book on hypothesis testing, Ferguson’s book on decision theory, or 
Neveu’s more advanced text on probability. On the other hand, although these are mar-
vellous books, our students may not learn so much from them because they have seen 
much of the corresponding material elsewhere in their education and the style of 
writing is probably also a bit dated. 
 
Rather I have chosen a book that I have encountered quite recently. One of the big 
perks of being an academic is that learning never stops.  Being an academic yields the 
pleasure of being an eternal student and that is a fantastic privilege.
 
It became important for me to leaIt became important for me to learn something about convex optimization which - for 
some unfathomable reason – never was part of my background, although statisticians 
maximize concave (likelihood and penalized) functions all the time.  So, a few years ago 
I decided to read up on convex optimization theory, bought this book and – after it had 
been standing on my shelf for a bit less than a year – finally pulled myself together and 
started reading it. 
 
Oh, what a sheer pleasuOh, what a sheer pleasure. Partly because the book is so well written and a joy to read, 
partly because I discovered that the theory of convex optimization is essentially just as 
simple, clear, and elegant as that of linear and quadratic optimization of which I was 
probably even too familiar with the latter.  
 
So I So I read a lot more of the book than what I had originally planned and many minor 
concepts and tricks I have learned in the past suddenly fell into place in a larger perspe-
ctive, for example the technique of using Lagrange multipliers which I never learnt as a 
student but had to teach when I taught calculus during my time at Aalborg University. 
 
Since then, I have become quick in recognizing convex optimization problems and iden-
tifying how to understand and solve them, exploiting my recently acquired knowledge.  
And I really think that also convex optimization is a topic that should be compulsory for 
all statistics students as convex optimizations problems pop up all 
over the place. Of course it may not be completely reasonable that 
students should learn more mathematics in less than five years 
than what I have encountered in my lifetime as an academic; but 
in any case, this book is really enjoyable and I can only recommend 
reading it – just for fun. 
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