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Extending SCIP to Solve Quadratic MINLPs

T. Koch1 and S. Vigerske2

Abstract: We present an extension to the well-known high performance MIP Solver SCIP

to handle non-convex quadratic constraints. The necessary changes on all levels starting

with the modeling lannguage, through underestimaters and separators to primal heuristics

are discussed. Computational results will be given.

1 Konrad-Zuse-Zentrum für Informationstechnik Berlin
Takustra 7, 14195 Berlin-Dahlem, Germany
koch@zib.de

2 Department of Mathematics
Mathematisch-Naturwissenschaftliche Fakultät II
Humboldt-Universit zu Berlin
10099 Berlin, Germany
stefan@vigerske.de


