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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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g I 11 I11 v A% VI VII VIII IX
I 46368196 305197 64 77933 17287 48665195 11932996 2996522 4236528
II 887315 1011979 186662 64060 41816 433336 379976 56634 282643

111 9451 9607 322143 30022 63101 27101 73119 0 0
v 0 0 0 978693 0 0 0 0 0
\Y 83659 28957 2654 10269 772670 118081 0 0 0
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VII 168426 23448 64796 10782 14732 187456 30506082 18930159 439733
VIII 45064 129048 125571 71161 78637 101078 253921 8387171 575411
IX 758143 264976 39489 31869 31734 149565 75440 112318 9390378
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i RHE AR A A A, ASRHECRRERE P (BUNEUR R I L):

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
0.0046 0.0133 0.0130 0.0081 0.0104 0.0262 0.8650 0.0593
0.0701 0.0245 0.0036 0.0029 0.0138 0.0070 0.0104 0.8677
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m 0.15113497885175
mo 0.01623188213345
m3 0.01753722615180
ms | | 0.02514532494036
m | | 0.15959784488849
m7 0.07799710455742
g 0.34123651014934
g 0.21111912832739
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