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SBB is a new GAMS solver for 
Mixed Integer Nonlinear Programming
(MINLP) models. It is based on a 
combination of the standard Branch 
and Bound method known from 
Mixed Integer Linear Programming and 
the standard NLP solvers already 
supported by GAMS.

SBB works differently than the other GAMS
MINLP solver DICOPT which is based 
on the outer approximation method. Both
solvers complement each other: overall,
DICOPT should perform better on models
that have a significant and difficult combina-
torial part, while SBB may perform better on
models that have fewer discrete variables
but more difficult nonlinearities and possibly
also on models that are fairly non-convex.

Unlike MIP problems it is quite usual 
that a node cannot be solved by the NLP

solver. SBB is designed to prevent 
the failure of the overall algorithm. The

SBB option "failseq" allows one to try 
different solvers with different 

options before giving up on a node and 
losing part of the solution space.
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