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The prior on y(0) is Normal()_ro, p,): Where

- - 2
Yo = *10 * *20't
and
+ 2t

2
p P12 Paaly

o P11

by the standard rules for linear transformations of Normal random
variables.
The numerical values chosen for the paramecters of the game in

this particular example are:

tf =10
b =.04 pursuer's controi penalty
c=.1 evader's control penalty
q=1 process noise magnitude
ry- 10
P pursuer's measurement noise magnitude
r o,=.1
p2
Ty = 100
evader's measurement noise magnitude
r o =1
e2
P 100
1 x,(0)
Pyg = 0 prior covariance of
X4(0)
=1
P22
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