
|ut| ≤ 5, |wt| ≤ 1

d := sup 〈y, b〉 , (y, s): affine

st A�y + s = c, s ∈ K�

p := inf 〈c, u〉 , u : affine

st Au = b, u ∈ K

p ≥ d
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subject to:

V∞(x) := inf
π

E

[ ∞∑
t=0

βt
(
xT
t Qxt + uT

t Rut

)]

xt+1 = Axt +But +Gwt,
(xt,ut) ∈ Z, x0 = x

xt+1 =

(
1 1
0 1

)
xt +

(
0.2
1

)
ut +

(
0.1
0.1

)
wt
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