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Algebraic modeling language

From Wikipedia, the free encyclopedia

Algebraic Modeling Languages (AML) are high-level computer programming languages for describing and solving high complexity
problems for large scale mathematical computation (i e large scale optimization type problems).!"! One particular advantage of some
algebraic modeling languages like AIMMS!, AMPL™ or GAMS! is the similarity of their syntax to the mathematical notation of
optimization problems. This allows for a very concise and readable definition of problems in the domain of optimization, which is supported
by certain language elements like sets, indices, algebraic expressions, powerful sparse index and data handling variables, constraints with
arbitrary names. The algebraic formulation of a model does not contain any hints how to process it

An AML does not solve those problems directly; instead, it calls appropriate external algorithms to obtain a solution. These algorithms are
called solvers and can handle certain kind of mathematical problems like:

s linear problems

» integer problems

s (mixed integer) quadratic problems

+ mixed complementarity problems

¢ mathematical programs with equilibrium constraints
« constrained nonlinear systems

« general nonlinear problems

s non-linear programs with discontinuous derivatives
« nonlinear integer problems

« global optimization problems
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Algebraic Modeling Languages
What's that?

http://en.wikipedia.org/wiki/Algebraic modeling lanquage

» High-level computer programming languages  for the formulation
of complex mathematical optimization problems

» Notation similar to algebraic notation : Concise and readable
definition of problems in the domain of optimization

* Do not solve problems directly , but ready-for-use links to state-of-
the-art algorithms
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General Algebraic Modeling System

m

WIKIPEDIA | — _
The Free Encyclopedia rom Wikipedia, the free encyclopedia
_ The General Algebraic Modeling System (GAMS) is a high-level modeling system for GAMS
Main page mathematical optimization. GAMS is designed for modeling and solving linear, nonlinear, and '
Contents mixed-integer optimization problems. The system is tailored for complex, large-scale modeling e L SANS D?mmpmem
Featured content applications and allows the user to build large maintainable models that can be adapted to new B Etil
Current events situations. The system is available for use on various computer platfiorms. Models are portable S e
Random article from one platform to another. 20
Donate to Wikipedia GAMS was the first algebraic modeling language (AML) and is formally similar to commaonly Pevelopment status Active
+ Interaction used fourth-generation programming languages.[sten meedecl GAMS contains an integrated s LIEEE AT
Help development environment (IDE) and is connected to a group of third-party optimization solvers. Type Algebraic Modeling
About Wikipedia Among these solvers are BARON, COIN solvers, CONOPT, CPLEX, DICOPT, GUROEI, Language (AML)
Community portal MOSEK, SNOPT, and XPRESS. License Proprietary
Recent changes GAMS facilitates the users to implement a sort of hybrid algorithms combining different solvers | Website GANS USA [
Contact Wikipedia in a seamless way. Models are described in concise algebraic statements which are easy to GANS Germany B¢
» Toolbox read, both for humans and machines. GAMS is among the most popular input formats for the
MEOS Server for Optimization & Although initially designed for applications related to economics and management science, it has a large
b Frint/export community of users from various backgrounds of engineering and science.
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GAMS Development / Software at a Glance

ol x|
Search Utilities  Help
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25 i [m] B
thavldatgms chavldatagdx teamhartgch testchart.ach
STitle Create an example GDX file for the . ——
1 . [ Had e K
o StockData
GAYS Development o armulatiol|| 104 A | —1BM
7 ) A\ |-oe
$stitle data for single Tines, bars, pief 10: , HP
set years / yl398+y2005 /9 A /V\ /
parameter YEarDataA(yEars) YearDataB(year:| qp2 PJ\ —SUN
i
i -loix JAW%%\M
“EBFD‘ challdatagdx V
1 -
§stit EntrylSymbal |Tvpe|D\m|NrE\em|j StockData / \
set
param 10 GanttData  Par 3 14 Plane Index (ampty) | A
scalal
b e o Par 2 200 Tiifigma [x0]3e74z 6472285417 j /
LODS(' 8 Scatter2D  Par 2 40 V0 100
o
pof] dDcetrD Per | 2 6l DELL|x0| 38742 5472285417
3‘_: 13 ScenarioData Par 2 136,000 0 100 T T T T
. 38,780 38,800 38,820 38,840
1 ) 8 i
il H % HP  |x0|38742 5472285417
Szgwt' 1 Surface Par 2 2500 40 100
s
5 Vector2D Par 2 80 SUN Ix0| 38742 5472285417 Surface
6 Vector2Db  Par 2 80 0 o6 2 ’m‘
e TVectoSD  Par 2 120 IoTEm (x|36743. 5472205417 E
1 YearDataA  Par 1 8 —— P Squeez‘
CEL % i
ﬂvﬂta, 2 YearDataB  Par 1 8 jSlmGIE
i lax :
4 3 YearDataC Par | 1 8 v _Sont | Ordering: 1
[Eto active Sl TR
:hartda\l
0.5+
——— Job chartdat.gms Start 05/05/06 13:08:00 0.44
GAMS Rev 145 Copyright (C) 1987-2006 GAMS Development. A1l right -
Licensee: Franz Nelizsen 051012/
GAMS Software GmbH 0.37
--- Starting compilation
chartdat.gns(133) 3 Wb 0.24
Starting execution
chartdat. gns (126) 7 Mb
utfile f D:\supportitestchart.gch 0.19
Status: Normal completion
Job chartdat.gns Stop 05/05/06 13:08:01 elapsed 0:00:01.422
|
2014
I 7150
52 85 58 512516 520 524 528 532536 540 545849

Close Openlog | T Summaryonly W Update
L4 ]

Roots: World Bank, 1976
Went commercial in 1987

GAMS Development Corp. (US)
GAMS Software GmbH (Europe)

Technical tool provider (Software)

Broad academic & commercial
user community and network
« GAMS is used in more than
120 countries
« Half of licenses commercially
used




Broad Network

ClustrMaps archive for htipid www.gans .comsdawnloads

5177 wisits from 19 Mar 2012 to 26 Mar 2012

H distance in which individuals are clustered
Total number of vizits depicted above = 4275

Dot sizes:
.=1000+ @=-100 -999 # =10 -93 ==1 -9
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Downloads (March 2012)

[= Amazon CloudFront

67.04
Download Usage Report = $
€ W titp/ /o gams.com/download || United States
%$0.120 per GB - first 10 TB / month data transfer out 197.126 GB 23.66
[ Home | Support | Sales | Solvers | Documentation | Model Libraries | Search $0.0100 per 10,000 HTTPS Requests 3 Requests 0.01
52,154
$0.0075 per 10,000 HTTP Requests ! 0.04
Requests
Download GAMS Distribution 23.8.1 - March 17, 2012 23.71
Europe
Note: To deliver GAMS with the best performance we are using the Amazon CloudFront web sewice, a global network of edge locations for content delivery. $0.120 per GB - first 10 TB / month data transfer out 212.082 GB 2556
Microsoft Internet Explorer users who have anabled SmartSereen Filter may get several warnings during the download of a GAMS system. fyou do not want to ignore these mi
‘please cancal the dewnload and download the currant version for Windows 32 bit or Windows 64 bit a5 a zip-fle and unzip this file before ruming the setup program. $0.0120 per 10,000 HTTPS Requests 1 Request 0.01
Please consultthe release rotes before dovwnloading a system. The installation notes for Windows and UNIX and the complete svstem documentation are included in any system $0.0090 per 10,000 HTTP Requests 16,456 0.01
. Requests
Windows
Windows 32bit Windows 7, Windows Vista, Windows XP, Windows Server 2008, Windows Server 2003, and compatible on AMD- or Tntelbased (x86_32) achitectues 25.58

Windovws 64 it Windows 7x64, Windows Vita x64, Windorws Server 2008 64, Windovs Server 2003 64, and compatible on AMD- orTte-based (x64 64) arcitecnee A P@cific (Tokyo) Region

= TS —T—— $0.201 per GB - first 10 TB / month data transfer out (includes 53.800 GR 4.78

Linux32bit ~ AMD- or Intel-based 32-bit Linux systems. The software was built with the GNU Compiler Collection (GCC) toolset, ver 4 4 or higher consumption tax).

Unix

Linux 64 bit AMD- o Intel-based 64-bit Linux systems (x86_64). The software was built with the GNU Compiler Collection (GCC) toolset, ver 4.4 of higher. . . 4,676
0.0095 per 10,000 HTTP Reguests (includes consumption tax). 0.01
Mac 0S X Intel 30 Macintosh Intel-based systems (x86_32) built on Darwin 10.6 (Snow Leopard). Please note that this is a Mac OS X Terminal application and must be instal $ P ! a ( P ) Requests
bit executed using the command line interface. Additional Information
Mac OS X Intel 64 Macintosh Intel-based systems (x64_64) built on Darwin 10.6 (Snow Leopard). Please note that this is a Mac OS X Terminal application and must be instal 4.79
bit executed using the command line interface. Additional Information Asia Pacific (Si ngapore ) REQ ion
Solaris SPARC 32 Solaris 2.8 or higher on SUN Sparc (sparc_32). Missing Fortran Run-Time Environment?
bi %$0.190 per GB - first 10 TB / month data transfer out 39.512 GB 7.51
Sclaris SPARC 61 Solais 2.8 o hiheron SUN Spare(spre_64) 0.012 per 10,000 HTTPS Requests 1 Request 0.01
bit
. ; or e e 1 18,087
Solaris x64 64 bit  Solaris 10 or higher on AMD- or Intel-based 64-bit (x64_64) $0 0090 per 10,000 HTTP Requests 0.02
Wine ! Requests
Linux/Wine (beta) AMD- or Intel-based Linux systems. The software uses the Windows 32bit GAMS build and Wine. No separate Wine installation is required. For more info 7.54
please visit this page.
Please also visit the information about the distribution history, changes. and incremental updates. For older distributions please follow this link. There are some mailing lists, whi South America
you about forthcoming releases, provide additional information, and are useful for questions about GAMS and modeling issues £0.250 per GB - first 10 TB / month data transfer out 51.656 GB 5.41
1,535
$0.0160 per 10,000 HTTP Requests Requests 0.01
5.42

8 Total: 495 GB ~ 5,500 monthly downloads
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What is a Model?

e List of Equations
— Mathematical Programming (MP) Model

e Collection of several intertwined (MP) Models

(polylithic models, Kallrath)

— Data Preparation and Calibration
— “Solution” Module

— Reporting Module

e “Solution” Module often requires procedural
/imperative programming




Declarative and Procedural Language Mix

e Declarative Elements in GAMS:
— Model Algebra

* Procedural Elements in GAMS:
— Programming Flow Control Features:
 LOOP, FOR, WHILE, REPEAT
e |[F ELSEIF ELSE
e Access to external programs/libraries

11



Cutting Stock Optimization

Cutting Stock Optimization at GSE

GSE-TRIM is a fully integrated module of the ERP-Systam e
GSE-PPS for Cutting Stock Optimization. Close cooperati- ;’f S
on of our in-house specialists with scientists in the areaof  / ‘
discrete optimization has led to a number of successfully {,'a
deployed applications used by the paper industry. Exact /
and hybrid optimization techniques coded in GAMS anq;
Fortran have been implemented in our software package
GSE-TRIM. /

ﬂftware

5
Solutions

Our clients in varicus H,Eld—Eumpean paper industry companiaes benafit from:

» Exact waste minimizaticn in roll production

= Non-standard nbjec!l;i've functions

= Considering detailed operational restrictions

= Multi-stage Funnag&:rrﬂductiﬂn
Based on a daily basis GSE-TRIM improves our ' °

clients key indicators and has been proven very ?
stable over 7 years. :

For more information please contact: www.gse-software.de

http://www.gams.com/presentations/index.htm#Ads

12 o)




‘E‘E ChUsers\bussieck\Documents\gamsdir\projdir\cutstock.gms

cutstock gms

* Master modsl
Variable =pi(p) patterns us=sed

= objective wvariable
Integer wvariable Xp:; xp.upip) = sum(i, 4d(i)) !
Ecnation numpat number of patterns used

demand (i) meet demand:

numpat . . z =e= sum(pp, Xp(pp)):
demand (i) .. sum(pp, aip(i,pp)*=xp(pp)) =g= d4dii):

mode] master fnumpat, demand)s:

# Pricing oroblem — Fno

= L -

[A1]

¥ mpll DU SN RN S i i L 8 e | I

g I 135S
Variable vi(i) new pattern:
Integer wvariable v v.up(i) = ceilix/wii)):

Egquation defolk]
knap=sack knapsack constraint;

defobj.. z =e= 1 - sum(i, demand.m{i)*y(i)) -
knap=ack. . sum (i, wi(i)*yv(i)) =1l= x;

Fndel pricing /Sdefokbj, knapsack/:

4 | 1"

111




ChUsers\bussieck\Documentshgamsdiryprojdiricutstock.gms | — || (=] ||£h|

| cutstock.gms

.
# Tnitiali=zabticon — the i1nitiasl patterns have a single width
oo (o) = ord(pl<=card (i)
aip(i,pp(p)) $l{ordii)=ord(p)) = floori(x/w(i)):
*display S1iprs
Scalar done loop indicator SO/
Set pil{p) ==t of the last pattern: pil(p) = ord(p)=card(pp) +1;
option optecr=0,limrow=0, limcol=0,=zolprint=off;
While (not done and cardi(pp)l<cardI(p) »
solve master using rmip minimizing =7
solwve pricing using mip minimizing =
* pmattern that might improve the master model found?
if{z.1 < —-0.001, N
aip{i,pi) = round({v.1 (i)} :
ppl(pi) = yes: pi(p) = pi(p-1): |
el=ses =
dome = 1;
¥
| o
display "lower bound for number of rolls'", master.objwval:;
option =olprint=omn;
solwve master using mip minimizing =7
el

1]
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Advantage of Algebraic Modeling System

Independence of
 Model and data
 Model and solution methods (solver)
 Model and operating system
 Model and user interface

>Interface> Data > Model > Solver >

—~>Models benefit from
e Advancing hardware
« Enhanced / new solver technology
 Improved / upcoming interfaces to other systems

15
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Simple Transport Model

aets
i factories fE1*E3/
j distribution centers fdl#d5s/
Parameter
capacity (i) /f1 500, £2 450, £3 &50/
demand ()  /dl 160, d2 120, d3 270, d4 325, 45 700 /
prodcost unit production cost F14y
price sales price f24)

wastecost cost of removal of overstocked products /4/

Table transcost(i,]j) unit transportation cost

dl d2 d3 d4 da

£l 2.49 5.21 3.76 4.85 2.07
£ 1.4 2.54 1.832 1.86 4.76
£3 3.26 3.08 2.e0 3.76 4.45;
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Simple Transport Model — Cont.

Variables
ship(i,J) shipments
produact (i) units produced
received(j) unit receiwved
=zale=(3) =z2ale=s ([actually =old)
waste (J) overstocked products
profitc

Po=sitive wvariables =ship,product,sales, waste:

Egqmations=s
ol
production (i)
receive ()
=elling (i)
market (j) -

obj.. profit == sum(j, price®*sale=s(]j)) — sam((i,J), transcost(i,j)*ship(i,Jj))
— =um(j, wWwastecost*waste (Jj)) - =um(i,prodcosc*oroduact (i) ) :

production(i) .. product (i) —e= sum(j, =ship(i,Jj)) -

product..up (i) = capacitv (i) s

receive (j) .. received(j) =e= sum (i, ship(i,Jj)):

gelling(j).. =sales(j) =e= received(j) - waste(]j):

market (j) .. Zale=s(j) =1l= demand(j) -

model transportc Jall)s:

18

=2olve transport maximizing profit using lp:»



Benders Decomposition for 2-Stage SP
wer e e i min ¢ :c—l—prdT

8 scenarios /lo,mid,hiy

+ 5__,.\_'- = - ,.a“._.\,_,_ - i M L -
e ! —l-:l e e e e -y ‘.'\-'——:l ‘.'\—'— b i e il e e e el e :l Ax b

Table ScenarioData(s,*)

dl d2 d3 d4 dS5 prob Tox + Wyoys = hw

1o 150 100 250 300 600 0,25
mid 1e0 120 270 325 700 0.50 T Z 0-. ’(\JJ Z O
hi 170 135 300 350 800 O0.25: r
. T
min d_, y.
- _ —v

minclz 4+ 6 Woyy, = hy —1,@

Ar =b Y = 0
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Benders Decomposition for 2-Stage SP

loop (iter® (not done),

= = ] T =il el T =m o
o fi e

SR B A i =
dyvniter(iter) = vyes;
loop (=,
demand(j) = ScenarioData(=,]):
solve subproblem max zsub using lp:;
objsub(=) = z=sub.l;
cutconst (iter) = cutconst{iter) + p(=)*sum(j,market.m(j) *demand(j)) :
cutcoeff(iter,]j) = cutcoeffiiter,j) + pi=s)*=selling.m(])
) ;
lowerbound = max (lowerbound, objmaster + sum(s, p(s)*objsub(=))):

* memTTaTTanss Faeat
LA LD WS L] T Lr b i

if{ (upperbound-lowerbound) «< 0.001% {l+abs (upperbound) ),

done = 1:
el=se
# golve masterproblem

£

g=olve masterproblem max zmaster using 1lp;
upperbound = zmaster.l;
objmaster = zmaster.l - theta.l;
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Benders GAMS Implementation

« GAMS Implementation (solver Cplex)
— 17 iterations: (3+1)*17 = 68 small models

e 10.4 secs (all default)

e 9.1 secs (minimize listing file size)

o 4.9 secs (GAMS stays in memory)

e 0.6 secs (communicate with solver through memory)

option  limrow=0, limcol=0, solprint=silent,
solvelink=%Solvelink.LoadLibrary%;

 Smart update of sub-model (Scenario Solver/GUSS)
e Grid computing
e Object Oriented API (e.g. .NET)



GUSS: Gather-Update-Solve-Scatter
COst.. Z=e=sum((l,)), * /1000*X(1,)));
Loop(s,

d(i,]) = dd(s,1.));
f= ff (s);
solve mymodel min Z using Ip;
rep(s) = Z.1;
);
set dict / s.scenario."
Z.level rep /
solve mymodel min z using Ip scenario dict;

22



— CA\Usersh\bussieck\Desktop\karlsruhe\t_guss.gms

[ S|

stochbenders.gms | stochbenders.|st t_emp.gms| t_gams_gmal t_grid.gms || t guss.gms trnsgrid.gms|

* SUSES s=tup

Set dict 5 =. scenaric. "'
demand. param. s=Demand
market. marginal. =sMarket
gelling.marginal. =sS5elling
zoaub . evel. ob’j=ub :

loop (iter® (not done),

* gsolwve subproblem =
dyvniter(iter) = yes;

solve subproblem max =z=sub using lp scenario dict:
cutconst (iter) =

cutcoeff(iter,j) = cutcoeffiiter,j)

lowerbound = max(lowerbound, objmaster + stum(s,

* convergence tbtest

if{ (upperbound-lowerbound) < 0.001* (l+abs (upperbouand) ) .
done = 1;

el=e

— - - - e T T o
= SOol1lWVeE masterproll S

solwve masterproblem max Zmaster using 1o
upperbound = Zmaster.l:
obmaster = zZzmaster.l — tTheta.l:
Y
¥z

aborts (not domne) "Too many iterations";

display zmaster.l, =ship.l:

= goutconst(iter)+smam (=, (=) *stm (j, sHMarket (=, ) *=Demand (=,3))) -
+ =mmi(=s,pl=s)*=s5elling(=,3)):

pl=)*obisub(=s))):;

1




Setting Solve time (secs)

Solvelink=%Solvelink.LoadLibrary%

Updates model data instead of matrix coefficients/rhs
Hot start (keeps the model hot inside the solver and uses
solver’s best update mechanism)

Saves model generation and solver setup time
Transport model solution time: 0.3 secs

A priori knowledge of all scenario data

24



Parallel Power = GAMS Grid Facility

demand=42; cost=1l4;
solve mymodel min obj using minlp;
report = var.l;

25



loop (scenario,
demand=sdemand (scenario) ; cost=scost (scenario) ;
solve mymodel min obj using minlp;
report (scenario) = var.l);

25
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Parallel Power — GAMS Grid Facility

mymodel . solvelink=3;

loop (scenario,
demand=sdemand (scenario) ; cost=scost (scenario) ;
solve mymodel min obj using minlp;
h (scenario)=mymodel .handle) ;

Repeat
loop (scenarioShandlecollect (h(scenario)),
report (scenario)=var.l;
h(s) = 0);
display$sleep (card(h) *0.02) 'sleep some time';
until card(h)=0 or timeelapsed > 100;



-

dyniter(iter) = yes;

T [ S
—'I—-’\-‘----I-:a-l- b e e -.--.-.il\-.

loop (3,
demand(j) = ScenaricData(s,]):
solve subproblem max zsub using lp;
h({s) = subproblem.handle;

) :

'i----nﬁ—-.--\.-

-
Tl i’ ke el ol o il

repeat
loop (3%handlecollect (his)),
objsub(3) = z3ub.l;
cutconst (iter) = cutconst(iter) + p(3)*sum(j,market.m(j)*sDemand(s3,7])):
cutcoeff(iter,j) = cutcoeff(iter,j) + p(3)*=selling.m(j)-
displayfhandledelete{h({3)) 'trouble deleting handles' ;
his) =0 )
display$sleep(card (h) *0.02) 'was sleeping for some time';
until card(h) = 0;
lowerbound = max (lowerbound, objmaster + sum(s, p(s)*objsub(=s))):

momTraTanos oot

et W o e L e = =

1if( (upperbound-lowerbound) < 0.001%* (1+ab= (upperbound)),
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Object Oriented GAMS API

High demand for OO API to GAMS

— Embedding GAMS Model into IT infrastructure

— GAMS .NET is currently in Alpha Client Testing

— Java, Python, ... will follow

— OO API has the concept of a Model Instance

— Build algorithms with GAMS objects in C#, Java, ...

GAMS solve statement

— Update against the GAMS database (traditional)
— Model Instance Object (new)

— Use OO API to experiment

— Introduction of Model Instance Object into GAMS
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Stochastic Programming with EMP

4 N o
EMP Original
Information Model
(stoch. Ext.) (det.)
\_ ) \_
\ Translation /
. Reformulated
Viewable Model
A

Solving using

[ Soluton ]

Mapping Solution

Into original space




IE'E ChUsers\bussieck)\Desktop\karlsruhe\t_emp.gms | — || [=] |E

stochbenders.gms | stochbenders. st || t_emp.gms t_gams.gmal t_grid.gms t_guas.gms| trnsgrid.gm5|

moclel transport SallS;
solwve Cransport maXximizing profit u=sing 1lo:r

file emp / "Femp.infoR' S pot emp '"* problem FTgams.1i%'S:

Sonput
Jdrandvar demand({"dl") demand("d2") demand("d3") demand("'"d4") demand({"d>")
O.25 150 100 250 300 &00
.5 1ae0 120 270 325 TOO
0.25 170 135 300 350 800
stage 2 demand =sale=z waste profit ob] =s=elling market
Eoffputc

pontclo=se empo:

Set =cen Scenariocs S =l =3 H
Parameter
=2c demand (scen, j) demand by =Scenario
=sc =sales(scen, j) =s=ale=s by =scenario
=2c_waste (scen, J) waste by scenario
sc profit (=cen) profit by =scenario;
Set dictc / =cemn =scenario. '
demand -randwvar. sc_demand
zale= dewel . sc =sales
waste dewvel. SCc _wWaste
profitc Adewel.l sc_profitc S

option emp=de:
solwe transpnkt maximizing profit uwusing emp scenarico dicto;
display s=ship.l, sc_demand, =sc_sales, =c_waste, sc_profit:




wothermathprogrammingconsultant.blogspot.de/2012/04/ parallel-gams-jobs-2,htm|

|£h Most Visited @ Getting Started |5 Latest Headlines = Yet Another Math Pro...

Keeping a searchable list of them will make this useful
me in my r.ja|l-,e ||r-.:.

Parailel GAMS ]obs (2) About Me

m

1 ERWIN KALVELAGEN
In http://yetanothermathprogrammingconsultant.blogspot.com/2012/04/parallel-gams-jobs.html I described
3 simple approach I suggested to a client allowing to run multiple scenarios in parallel.

§ Mathematical Programming
Consultant

ol [ For a different client we needed to run a randomized algorithm that solves many small MIP models. They
are so small that using multiple threads inside the MIP solver does not give much performance boost (much
of the time 1s spent outside the pure Branch & Bound part - such as preprocessing etc.). However as the

View my complete profile

E MIP problems are independent of each other we could generate all the necessary data in advance and then Home Page

call the scenario solver (http://www.gams.com/modlib/adddocs/gusspaper.pdf). This will keep the 9
! generated problem in memory, and does in-core updates so we don't regenerate the model all the time. £
| UESIUES LNE VI TTIUUERS LNETE 15 dioU d SUDSLAlNUdl PIEUE Ul GAVIS LOUE LHgaL TNPISMerive ULNiet pdils ur e

algorithm.

Implementation number of |solve time rest of total time Amsterdam Optimization Modeling Group LLC
L MIP models algorithm

Traditional GAMS loop (call |100,000 1068 sec 169 sec 1237 sec Recent Comments

solver as DLL) ) N )

- : Since you are writing 3 wrapper. You might as
Scenario Solver 100,000 293 sec 166 sec 459 sec well... - Friday, April 06, 2012 - Srikrishna
Sridhar

To get more performance I tried to run the scenario solver in parallel. That is not completely trivial as the
solver has a number glitches (e.g. scratch files with fixed, hard coded names). I also run parts of the GAMS Hi, Erwin. I m working in a Vehicle Route
algorithm in parallel, but some parts had to be done in the master model after merging the results. Problem... - Friday, April 06, 2012 - HENRY

Implementation number of |Woarker parallel sub-problem |rest of total time Dear M. Kalvelagen, We thank you for pointing
MIP models |threads time algorithm out... - Tuesday, March 27, 2012 - Frédéric
N (serial) Gardi
galrallel + Scenarno 100,000 4 116 sec 67 sec 183 sec Hi, Erwin!! I 'm working on a vrp capacitated,
olver and... - Sunday, March 25, 2012 - Juan

The implementation does not win the beauty contest, but it could be developed quickly. For these larger Pablo -
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Thank You !
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