
 
Study program: Mathematics (Ph.D. program) 

Course: Numerical Optimization  

Course instructor(s): Nataša Krejić 

Course type (compulsory/elective): elective 

Credit points: 10 ECTS 

Prerequisites: - 

Course objectives:  
   Introduction of the numerical methods for solving optimization problems with and without constraints. 

Learning outcomes: 

   The students will master the numerical methods which enable research work in optimization theory and 

will be able to apply them to real-life problems. 

Course description (outline):  
   The optimization problem without constraints. Necessary and sufficient conditions. Linear search. 

Methods of confidence intervals. Newton-type methods. Method of least squares. Optimization problems 

with constraints. Theoretical foundations of algorithms. Problems of small and medium dimensions. 

Applications to models in economics and technology. 
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Active teaching hours Theoretical classes:  2 Practice classes: -6 

Methods of teaching:  
   Lectures and practice, with active participation of the students, discussion, seminars, etc. 

Grading structure 

Pre-exam obligations Points 

 

Exam  Points 

Colloquia 25 
Oral exam 25 

Seminars 25 

 


