
Support

Sales

Solvers

Documentation

Model Library

Search

Contact Us

www.gams.com

Contact:

GAMS Development

Corporation
1217 Potomac Street, N.W.

Washington, D.C. 20007, USA

Tel.: +1-202-342-0180

Fax: +1-202-342-0181

sales@gams.com   

http://www.gams.com

in Europe:

GAMS 

Software GmbH
Eupener Str. 135-137

50933 Cologne, Germany

Tel.: +49-221-949-9170

Fax: +49-221-949-9171

info@gams.de   

http://www.gams.de

www.gams.com
GAMS

MPEC Solver NLPECMPEC Solver NLPEC
High performance and reliability of solvers
are the result of technological and theo-
retical advances in solution technology
and modeling systems.

The Mathematical Program with
Equilibrium Constraints (MPEC) model
combines facets of optimization and com-
plementarity.  Using this powerful class of
models, complementarity constraints can
be added to NLP models.  Viewed in
another way, parameters in an equilibrium
model can be chosen to optimize certain
quantities (e.g. total wait time, system rev-
enue, consumer surplus, etc.).

GAMS Models
MPEC

NLPEC
• 23+ different NLP reformulations
• single or multiple NLP solves
• customized start points & penalties
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MPEC Application Areas:

• Economics

• Game Theory

• Systems Engineering

• Structural & Civil Engineering

• Computer Graphics/Animation

NLPEC Solver

The graph illustrates reformula-
tion/NLP-solver combinations that
are effective in finding best known
solutions for our MPEC test set.


