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𝐹 = 𝑓 𝑋

Minimize 𝑓 𝑋

Subject to 
𝑔𝑗 𝑥 ≤ 0

ℎ𝑘 𝑥 = 0

𝑗 = 1,2,3,… , 𝐽

𝑘 = 1,2,3,… , 𝐾

= 𝑓𝑚𝑎𝑥 + 

𝑗=1

𝐽

𝑔𝑗 𝑥 + 

𝑘=1

𝐾

ℎ𝑘 𝑥

If 𝑋 is feasible

Otherwise

Deb’s approach
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