
Selected solutions to PS11

1 : The rough behaviour of U over time is as follows
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5 . By the maximum principle the max/win happen

on to , X= 0 or X= /

at t= 0 u =
x

So min at (Xit)= 10 , 0)
,
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max at (x ,+)= 1 1 ,0) , max value 1.

at X = 0, = 24t

so min at (Xt1 = 10 ,
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at X = 1 , U = 1+24t

So min at Cxt1 = 10,0) , min value

Max at (xit) = < 1 ,T) , max value It2T·

combing these , we have globally

moximat (1 ,T) , meximim value H2T
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0)
,

minimu vale 0.


