GAMS

Benchmarking

Jan-Hendrik Jagla

Lutz Westermann

GAMS Development Corporation
WWW.Qams.com
GAMS Software GmbH

WWW.gams.de

[hjagla@gams.com

lwestermann@gams.com

INFORMS Annual Meeting



mailto:jhjagla@gams.com
mailto:lwestermann@gams.com
http://www.gams.com
http://www.gams.de

LF MF NLP MCF MPEC CNS DNLF MINLF QCP MIQCP Stoch. Global
ALPHAECP v v
BARON T2 v v v v v v v v
EDMLF v v
CIOIN v v
CONMOPT 3 v v v v v
CPLEX 102 v v v v
DECIS v v
DICOPT v
KNITRO 5.1 v v v v
LINDOGLOBAL 4.1 v v v v v v v
L0 v v v v
MILES v
BATH OIS v v v v
WIOSEE 4 v v v v v v
MPZCE
MINLE v v v v
NLFE( v v’
OQHLE v v v v v v
OEL V3 v v
OSLIE v v
FATH v’ v
SEB v v
SHOPT v v v v
Ha v v
¥PRESZ 17.10 v v v

Contributed Plug&Flay solvers

AMPLwrap v v v v v v v v v v v v
DEA v v
Kestrel v v v v v v v v v v v
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GAMS/Bench

Tool to help facilitate benchmarking of GAMS solvers
Compares resource usage of solvers selected
Creates problem matrix once and gives it to all solvers
Can create trace files used for visualization

Can call GAMS/Examiner to verify correctness of
solutions

Comes free with every GAMS system



GAMS/Examiner

Purpose: to make an unbiased, independent report on
the merit of points

Points may come from GAMS or a solver

— GAMS passes the previous solution as initial iterate
— Solvers pass solutions back to GAMS

Useful during solver debugging

— Helps to pinpoint problems

— Most checks are obvious

Does checks on the scaled and unscaled/original model
All solution tolerances can be adjusted, default is tight
Different points can be checked

Examiner only reports, it doesn’t fix




Benchmark online - www.cgamsworld.oro

PAVER — Server
Performance Analysis and Visualization
for Efficient Reproducibility

Perfornance Profile

ent Of Hodels Solved

Tine Factor
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ercent Of Hodels Solved

Tine Factor

*Tested complete MINLP Library
(250 models)

*Time limit: 600 sec per model

*Optimality tolerance: O

*BARON can solve 125 models to
optimality, found a feasible
solution for additional 40 model

*LINDOGIobal solved 131 models
to optimality, found a feasible
solution for 60 more models

*Both together: 141 optimal and 53
feasible models



Download: http://download.gams-software.com/

Release Notes: http://www.gams.com/docs/release/release.htm
Contributed Documentation: http://www.gams.com/docs/contributed
Contributed Software: http://www.gams.com/contrib/contrib.htm
Presentations: http://www.gams.com/presentations

Workshops: http://www.gams.com/courses.htm

Bruce McCarl‘'s Newsletter: http://www.gams.com/maillist/newsletter.htm
GAMS User Group: http://www.gams.com/maillist/gams _I.htm
GAMS Google Group: http://groups.google.de/group/gamsworld

Other relevant sites on the Web: http://www.gams.com/hotlinks.htm
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Contacting GAMS

USA

GAMS Development Corp.

1217 Potomac Street, NW
Washington, DC 20007
USA

Phone: +1 202 342 0180
Fax: +1 202 342 0181
http://www.gams.com

sales@gams.com
support@gams.com

Europe

GAMS Software GmbH
Eupener Str. 135-137
50933 Cologne

Germany

Phone: +49 221 949 9170
Fax: +49 2219499171
http://www.gams.de

info@gams.de
support@gams-software.com
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