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Modeling for the Real World
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that can be adapted quickly to new situa-
tions. Models are fully portable from one o
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supply(i)  observe supply limit at plant i
demand(j)  satisfy demand at market j ;

variables ¢ s
x(i,3) shipment quantities in cases
z total transportation costs in thousands of dollars ;

cost .. z =e= sum((i, 3, (i, )*x(,3))
supply (i) .. sum(3, x(i,3)) a@i ;
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e Linear (LP) and Mixed Integer Linear GAMS Integrated Developer Environment for editing,

debugging, solving models, and viewing data.

(MIP)
* Quadratic Programming (QCP)
* Nonlinear (NLP) and Mixed Integer

NLP (MINLP) GAMS incorporates all major commercial

e Constrained Nonlinear Systems (CNS) and academic state-of-the-art solution

* Mixed Complementary (MCP) technologies for a broad range of problem

* Programs with Equilibrium types, including a range of global solvers
Constraints (MPEC) for nonlinear models.

e Conic Programming Problems
» Stochastic Linear Problems

Branel-Aud-Reduce Optiization Navigator for proven slobal solufions from The Optinization Fin
LP solver that comes wilh any GAMS system
Link to the solvers i the COIN-OR project (Computational Infiastructure - Operations Resenich)
Solver/Model type availability Large scale NLP solver from ARKI Consulting and Development
LP MIP NLP MCP MPEC CNS DNLP MINLP QCP MIQCP Stoch. Global Cone! Frame wotk for translaling models uto scalar models of otir lnguages
EARCNER A & o & & & Higlperformance LP/MIP solver from log
BDMLP v v Large scale stochastic programming solver from Stanford University
Framework for solving MINLP models. From Caregie Mellon University
CONOPT v v v v v = 5 =
R L > ¥ . 2 A tool for exaiing solution points aud assessing their werit
g S A Program for Saving an Advanced Basis for GAMS
CPLEX Vi, 7 7 stem for Examining the Structure and Solution Properties of Linear Progranuing Problems Solved using
DECIS v v GAMS
DICOPT & Lipsclitz alobal optimizer from Pinter Consullng Services
hew b . . . v MCP solver from University of Colorado at Boulder fhat comes with any GAMS system
s : NLP solver fiom Stanford University
b o ’ z . Lage scale LP/MIP plus conic and conves nou-linear progranuing system from EKA Consuling
g Modeling Eniromment for CGE models from Uiversity of Colorado at Boulder
MOSEK v v v & 7 7 7 ITE MPS file generator that comes with any GAMS System
MSNLP v v v v Mult-start method for global optimization from Optimal Methods Tnc.
INLPEC v v MPEC to NLP translator that uses other GAMS NLP solvers
OQNLP v v v v v v Multi-start method for global optimization from Optimal Methods Tnc.
OSL 7 O High performance LPAMIP solver from IBM
OSLSE v o v OSL Stochastic Extensions for solving stochastic models
PATH o ) Large seale MCP solver from Universify of Wisconsin at Madison
Large seale NLP solver for convex problemns from Universify of Wisconsin at Madison
PATHNLP ¢ v v v 2
= : Brancl-and-Bownd algoritiun from ARK for solvinz MINLP todels
A tool for the reduction of scenarios modeling the random data processes
SNOPT & Z i 2 Large scale SQP based NLP solver from Stanford University
XA ? Large scale LP/MIP system fiom Sunset Software
XPRESS v v v High perforuace LP/MIP solver fou Dsh

GAMS Model Types by Solvers. GAMS Portfolio of Solvers

Versatile Utilities

In addition to our large portfolio of solvers, we offer a range of utilities useful for modeling, data
manipulation, and interfacing with other applications. These include utilities for interfacing with
applications such as databases, visualization software, as well as tools for converting GAMS mod-
els into other formats (CONVERT) and Windows UNIX-like manipulation utilities (grep, awk, sed, etc.).



