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                                     Abstract
In this paper, an efficient approach for solving complex multicriterial optimization problems is proposed. For the problems being solved, the optimality criteria may be multiextremal ones, and calculating the criteria values may require a large amount of computations. The proposed approach is based on reducing multicriterial problems to nonlinear programming problems via the minimax convolution of the partial criteria, reducing dimensionality by using Peano evolvents, and applying efficient information-statistical global optimization methods. The new contribution is that all the search information obtained in the course of optimization is used to find each current Pareto-optimal solution. The results of the computational experiments show that the proposed approach essentially reduces the computational costs of solving multicriterial optimization problems (by tens and hundreds of times).
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                             Notes
	1.More precisely, the minimization of \(F(\lambda ,y)\) can lead to obtaining weakly efficient solutions (the set of weakly efficient solutions includes the Pareto domain). The situation can be corrected by adding an additional correcting element into (4)—see, for example, [21].
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