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GAMS Rev 236 WEX-VS8 23.6.2 x86/MS Windows

General Algebraic Modeling System

Compilation

*kkkkkkkk In the name Of GOD**************
*xxkx**pehinegiaz tarighe afzonegi*******
option optcr=0;

option optca=0;

sets
i teade zir system /1*4/ ;

O©o~Nooh wWwNRE

F o parameters----------------
parameters

11 c(i) hazineye zer systemi
12 /1 22

13 2 05

14 3 6

15 4 1

16 /

17 w(i) vazne zir systemi /
18 1 3

19 2 0.09

10
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20 3 15

21 4 0.1

22/

23 R(i) ghabeliyate etminane zir systemei /
24 1 9

25 2 7

26 3 8

27 4 8

28 /

29 cMax hazineye maximom/ 63/

30 wMax vazne maximom/10/

31 K masahate kafe yek vahed system/3.49/
32 ntedade dor /1500/

33 cc hazineye kole system

34 ww majmooe vazn ha

3B f

36 a

37 Ra /0.995/

38 ;

39 f=n/60;

40 a=129-17*log(f);

41 cc=sum(i,c(i));

42 ww=sum(i,w(i));

43

44

Q5 FHRFFIKFIK IR FIRI\qrigp|eg IR F IR KAk Kk KAk ke dkkk
46 variables

47 Rs ghabeliyate etminane system
48 x tedade zir systemha

49 ;

50 integer variable

51 x

52 ;

53

54 ********narm Of equations**********
55 equations

56 objtabee hadaf

57 el mahdodiate hazine

58 e2 mahdodiate vazn

59 e3 mahdodiate faza

60 e4 mahdodiate noise

61 e5 mahdodiate tedade zir system
62

63 ;

64

G5 FxFFIFIAKIkIXXI*FXguations(constraints)**
66 obj..Rs=e=1-rpower((1-Ra),x);

67 el.cc*x=l=cMax;

68 e2.ww*x=l=wMax;

69 e3..(1.86+k)*x=1=12;

70 e4..a+20*log(¥)=1=115;

71 e5.x=g=1;

72

73 KTAARAARAIAAAAAAAA KA EAA A AA I A dAA A dhdAkhkddhhihx
74

75

76

77 model one /all/ ;

78 xlo=1;

79 *****important**********

AY
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80 option minlp=BONMIN;
81 solveone using minlp maximizing Rs ;

82

83 display xI,Rs.I;

COMPILATION TIME = 0.000 SECONDS 3 Mb WIN236-236 Dec 8, 2010
GAMS Rev 236 WEX-VS8 23.6.2 x86/MS Windows 08/20/15 20:05:56 Page 2

General Algebraic Modeling System

Equation Listing SOLVE one Using MINLP From line 81

---- obj =E= tabee hadaf

obj.. Rs - (0.0264915868327402)*x =E= 1 ; (LHS = 0.005, INFES = 0.995 ****)

---- el =L= mahdodiate hazine
el.. 29.5*x =L= 63 ; (LHS =29.5)

---- e2 =L= mahdodiate vazn
e2.. 4.69*x =L= 10 ; (LHS = 4.69)

---- €3 =L= mahdodiate faza
e3.. 5.35*x =L= 12 ; (LHS =5.35)

---- e4 =L= mahdodiate noise
ed.. (20)*x =L= 40.7208890227594 ; (LHS =0)

---- 85 =G= mahdodiate tedade zir system
e5. x=G=1;(LHS =1)

GAMS Rev 236 WEX-VS8 23.6.2 X86/MS Windows 08/20/15 20:05:56 Page 3
General Algebraic Modeling System
Column Listing  SOLVE one Using MINLP From line 81
---- Rs ghabeliyate etminane system
Rs (LO, .L, .UP, .M =-INF, 0, +INF, 0)

1 obj
---- X tedade zir systemha
X
(LO, .L, .UP, M =1, 1, +INF, 0)
(-0.0265) obj
295 el
469 e2
535 e3
(20) e4
1 e5
0  (OLD LEVEL ****)
**** 1 Integer +INF Bounds have been resetto 100
GAMS Rev 236 WEX-VS8 23.6.2 x86/MS Windows 08/20/15 20:05:56 Page 4
General Algebraic Modeling System
Model Statistics SOLVE one Using MINLP From line 81
MODEL STATISTICS

BLOCKS OF EQUATIONS 6 SINGLE EQUATIONS 6

BLOCKS OF VARIABLES 2 SINGLE VARIABLES 2 1 projected

NON ZERO ELEMENTS 7 NON LINEAR N-Z 2

DERIVATIVE POOL 6 CONSTANT POOL 18

CODE LENGTH 10 DISCRETE VARIABLES 1

GENERATION TIME = 0.031 SECONDS 4 Mb WIN236-236 Dec 8, 2010
EXECUTION TIME = 0.031 SECONDS 4 Mb WIN236-236 Dec 8, 2010
GAMS Rev 236 WEX-VS8 23.6.2 X86/MS Windows 08/20/15 20:05:56 Page 5

General Algebraic Modeling System
Solution Report  SOLVE one Using MINLP From line 81
SOLVE SUMMARY

MODEL one OBJECTIVE Rs
TYPE MINLP DIRECTION MAXIMIZE
SOLVER BONMIN FROM LINE 81

**** SOLVER STATUS 1 Normal Completion
**** MODEL STATUS 8 Integer Solution

**** OBJECTIVE VALUE 1.0000
RESOURCE USAGE, LIMIT 0.297  1000.000
ITERATION COUNT, LIMIT 0 2000000000

AA



EVALUATION ERRORS 0 0

COIN-OR Bonmin Dec 13, 2010 23.6.2 WIN 21703.21775 VS8 x86/MS Windows
NLPO0012I

NLPO0014I 1 OPT -0.99999 12 0.113

NLPO0012I

NLP0014I 1 OPT -0.99997 15 0.045
NLP0014I 2 OPT -099997 0 O
NLP0O012I
NLP0014I 1 OPT -0.99997 0 0
Chc0012I Integer solution of -0.999975 found by DiveMIPFractional after O iterat
ions and 0 nodes (0.05 seconds)
NLP0014I 2 OPT -0.99997 15 0.044
NLP0014I 3 INFEAS -1 13 0.061
Chc0001l Search completed - best objective -0.999975, took O iterations and 0 no
des (0.16 seconds)
Chc00321 Strong branching done 1 times (28 iterations), fathomed 1 nodes and fix
ed 0 variables
Chc00351 Maximum depth 0, O variables fixed on reduced cost

NLP0012I
NLP0014I 1 OPT -0.99997 0 0
MINLP solution: 0.999975 (0 nodes, 0.297 seconds)
Best possible: 0.999975
Absolute gap: 0
LOWER LEVEL UPPER MARGINAL
---- EQU obj 1.000 1000 1.000 1.000
- EQU el -INF  59.000 63.000 EPS
---- EQU e2 -INF 9380 10.000 EPS
- EQU e3 -INF 10700 12000 EPS
- EQU e4 -INF 13863 40.721  EPS
---- EQU €5 1.000 2000 +INF EPS

obj tabee hadaf
el mahdodiate hazine
e2 mahdodiate vazn
e3 mahdodiate faza
e4 mahdodiate noise
e5 mahdodiate tedade zir system
LOWER LEVEL UPPER MARGINAL
---- VAR Rs -INF  1.000 +INF
- VAR X 1000 2000 +INF EPS
Rs ghabeliyate etminane system
X tedadezir systemha
**** REPORT SUMMARY : 0 NONOPT
0 INFEASIBLE
0 UNBOUNDED
0 ERRORS
GAMS Rev 236 WEX-VS8 23.6.2 X86/MS Windows 08/20/15 20:05:56 Page 6
General Algebraic Modeling System
Execution

---- 83 VARIABLE xL = 2.000 tedadezir systemha
VARIABLE Rs.L = 0.999975 ghabeliyate etminane
system
EXECUTION TIME = 0.000 SECONDS 3 Mb WIN236-236 Dec 8, 2010
USER: Gary Goldstein (G010614:2121CA-WIN
Decision Ware, Inc. DC2807

**** FILE SUMMARY

Input  D:\coding\l\one.gms

Output  C:\Users\irana\Documents\gamsdir\projdir\one.Ist

GAMS Rev 236 WEX-VS8 23.6.2 x86/MS Windows 08/20/15 20:05:56 Page 1
General Algebraic Modeling System
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