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Abstract: Uncertainty is the essence of market, and the investors can reduce risk and increase the b E-mail Alert

probability of making profit by efficient diversification of investment. Using moment approximation method, } RSS
this paper established a scenario generation model for single stage R&D projects and securities portfolio

optimization problem, and gave an example about how to using this model. This paper laid the theoretical

i
foundation and decision support for the further study on single stage R&D projects and securities portfolio b PRRAE
optimization problem. P )
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