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Abstract: Robust optimization is a mathematical method to address optimal solutions for the uncertain optimization
models in terms of computational complexity. Main developments of robust linear optimization (RLO) are surveyed
from two aspects, single-stage and multi-stage robust optimization. The former is based on various modeling forms of
uncertainty set, while the latter investigates that the decision variablesent are depend on the realization of uncertainty
parameters on the basis of the former theories, mainly involving affinely adjustable robust counterpart in the case of

continuous dependent function and finite adaptability model in the case of discrete dependent function. Finally. the

future researches of RLLO are prospected.
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