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 We develop a general algorithm for solving constrained 

multiobjective optimization problems[1,2]. Our approach builds 

on the sequential upper approximation method already used in 

the framework of scalar optimization, in which a nonlinear 

optimization problem is solved by solving a sequence of simpler 

problems where the objective and constraint functions upper 

estimate those of the original problem[3,4]. For a broad class of 

problems, we show that every cluster point of the sequence 

generated by our algorithm satisfies KKT-type conditions 

expressed in terms of directional derivatives. 
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