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Abstract: This paper proposes a method for solving the multiple attribute decision making problems with normal
random variables. Firstly, the comprehensive utility value of each alternative is obtained by disposing the decision
matrix with normal random variables using probability and statistics knowledge. And by the analysis, the
comprehensive utility value of each alternative is still normal random variable. Then the interval of the comprehensive
utility value of each alternative is determined according to 36 rule, and the dominance possibility degree matrix for
pairwise comparison of alternatives is built through comparisons of the intervals. Based on the dominance possibility
degree matrix, PROMETHEE || method is used to obtain the ranking of alternatives. Finally, a numerical example

shows the feasibility and effectiveness of the proposed method.
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