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GENERALIZED L.S.PONTRYAGIN'S
TEST EXAMPLE

XY +aq XV + +ax +ax =u,
" +bs—1y(s_1) +. ..+b1y(1) +hy =,
t0[0,7], x,yOR*, u0OP, vOQO

u — the first player control
v — the second player control

Payoftf: ¢(x(T), W(T)) = [x(T) — (D)

The first player minimizes the payoff value,
the second one maximizes it.




