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EXAMPLE 2

x—0.025x +1.3x = u,
yty=v

([0, 16], x,y0OR’,

ullP, vUOQ,
1y V2 B
P=0=: '+ = <1
< %{ 1.5 1.05° %

Payoff: ¢ (x(T). y(T)) = x(T) = y(T).




