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Model deployment in GAMS

GAMS MIRO Aֽn interactive web interface
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Separation of Tasks:

Å Modeling work
Ą AMLs are powerful tools for developing solver -
independent optimization models
Ą GAMS for modeling and optimization

Å Intuitive deployment and visualization are 
becoming increasingly important
ĄEnd -users of optimization software are very 

often not modeling experts 
ĄNeed for easy -to -use tool to visualize data and 

compare results

Ą Current deployment possibilities are not 
satisfactory for everyone

Motivation

Configure

TestDeploy
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Expert level APIs
Å¹^Ƣ֟ ěľř֟ ¹!āŊƢ֟ ¹āě֟ ֠

ÅHigh performance and flexibility

ÅAutomatically generated 
imperative APIs for several 
languages (C, C++, C#, Delphi, 
îǁˢǁ֟ ľˮʻɁɿɴ֟ ƗV!֟ ָ֠

Object Oriented APIs
Å GAMS comes with several OO 
!ľÌʮ ַľˮʻɁɿɴ֟ îǁˢǁ֟ Wᴘᴘ֟ W֤֟ ָ֠ ʻɿ 
develop applications

Deployment of GAMS models 
current possibilities

Ą Programming required to 
build your applications
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Develop GAMS model
Web browser

GAMS MIRO
Model Interface with Rapid Orchestration

V Web interface for GAMS models
V Usage via web browser
V GAMS as a black box
V Focus on automated deployment
V Configuration instead of programming

Click to 
deploy



Example
Model: Pickstock
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Model: Pickstock

Å Data : Performance of all shares of the 
Dow Jones index over a period of 1 year

Å Goal : Find a small selection of stocks that 
follows the Dow Jones as good as possible

Å Optimization model : Select a subset 
(Òmaxstock ) of Dow Jones stocks, along 
with weights, so that this portfolio 
behaves similarly to the overall index 
(in the training phase)

Training phase
Select small subset of stocks
(Optimization)

Testing phase
How similar behaves the stock selection to the DJ?
(Evaluation of results)

Dow Jones
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Model: Pickstock
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Model: Pickstock
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Run the model
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Compare scenarios




