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We focus on multiobjective two-level simple recourse programming problems
with random variables or fuzzy random variables. To deal with such problems, we iIntroduce three
kinds of Pareto Stackelberg solution concepts for the leader, which are called an estimated one, an
optimistic one, and a pessimistic one respectively. For a continuous type of random variables or
fuzzy random variables, nonlinear programming problems are formulated to obtain Pareto Stackelberg
solutions. Similarly, for a discrete type of random variables or fuzzy random variables, mixed
integer programming problems are formulated to obtain Pareto Stackelberg solutions. We have
proposed various types of interactive algorithms to obtain a satisfactory solution of the leader
from among an estimated (or optimistic, pessimistic) Pareto Stackelberg solution set.
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