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Abstract: This research Addresses a thorny issue and perpetually renew Evaluation of
investment projects under uncertainty. Theoretical elements response Are available from a
discursive reading of the relevant literature, We proposes to study this question for the case of
a small Algerian company When we are trying to evaluate an investment project through a
fairly robust method namely the Monte Carlo simulation. The results show the great capacity
of these methods, Including Monte Carlo simulation to provide relevant information to build
optimal decisions in an uncertain future.
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