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• Dynamical system: ẋ(t) = f(x(t), u(t), v(t)),

t ≥ 0, x(t) ∈ Rn, x(0) = x0 ∈ Rn, u(t) ∈ P , v(t) ∈ Q

• Payoff functional: M ⊂ Rn is a given terminal set,

J(x(·);M) =

{

∞, if x(t) 6∈ M for any t ≥ 0,

min{t ≥ 0: x(t) ∈ M} in other case

• Positional strategies of the players:

U: [0,∞) × Rn → P , V : [0,∞) × Rn → Q

• Value function of the game: x0 7→ T(x0;M) ∈ [0,∞]

T(x0;M) = inf
U

sup
x(·)∈X1(x0,U)

J(x(·);M) = sup
V

inf
x(·)∈X2(x0,V )

J(x(·);M)
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