
Tools for decision making under uncertainty in electricity markets 1 Lecture 1: “When uncertainty matters” 

TOMA DE DECISIONES BAJO INCERTIDUMBRE 
EN MERCADOS ELÉCTRICOS 

 
CLASE 3: “INTRODUCCIÓN A GAMS” 

 
 

JUAN MIGUEL MORALES 
SALVADOR PINEDA 
 
 
 
  



Tools for decision making under uncertainty in electricity markets 2 Lecture 1: “When uncertainty matters” 

GAMS download 

www.gams.com 

 

http://www.gams.com/�
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GAMS appearence 
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GAMS files 
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GAMS files 
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• Definition of sets, parameters, tables, variables, etc. 
 

• Definition of objective function 

• Definition of equality constraints 

• Definition of inequality constraints 
 

• Definition of the model 
 

• Solve statement 
 

• Display solution (optional) 

GAMS file structure 
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GAMS basic commands 



Tools for decision making under uncertainty in electricity markets 8 Lecture 1: “When uncertainty matters” 

SETS 
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SCALARS 
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PARAMETERS  
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TABLES  
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VARIABLES 
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EQUATIONS 
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MODEL 
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SOLVE 
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SOLVE 
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DISPLAY 
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FUNCTIONS 
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FUNCTIONS SUM and PROD 
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FUNCTION $ 
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FUNCTION FOR 
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FUNCTION WHILE 
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Example 

Transport 
problem 
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Transport problem example 
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Transport problem example 
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Transport problem example 
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Transport problem example 
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Transport problem example 
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Transport problem GAMS 
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Transport problem GAMS 
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Transport problem GAMS 
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Transport problem GAMS 
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Transport problem GAMS 
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Transport problem GAMS 
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Transport problem GAMS 
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Transport problem GAMS 
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Transport problem GAMS 
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Example 

Run  
the model 
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.lst file 
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.lst file 
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.lst file 
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.lst file 
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.lst file 
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Thanks for your attention! 
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