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Markov chain optimal method base on resources in multi-project
management
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Abstract During the multi-project management research, finding out a reasonable priority standard

to perform the optimization section of multi-project is the key issue that needs to be carried out. For

the decision management of limited resources and numerous projects, the author provides the priority

standard according to the transition matrix of resources among projects. And extract the transition

relations of resources from the projects designed and implemented, then structure transition probability

matrix of resources through quantifying the transition relations of resources among projects, the stationary

distribution of the Markov chain which is corresponding to the resource matrix, is the ration sequence of

final resources occupation or the influence level sequence; the authors take it as the criteria of evaluating

the priority of projects and determining the ranking of significance.
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46368196 305197 64 17287 48665195 11932996 2996522 4236528
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0.4049 0.0027 0 0.0002 0.4249 0.1042 0.0262 0.0370
0.2705 0.3085 0.0569 0.0127 0.1321 0.1158 0.0173 0.0862
0.0187 0.0190 0.6385 0.1251 0.0537 0.1449 0 0
0.0832 0.0288 0.0026 0.7680 0.1174 0 0 0
0.4166 0.0001 0.0004 0 0.5174 0.0009 0.0645 0
0.0033 0.0005 0.0013 0.0003 0.0037 0.6061 0.3761 0.0087
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