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s.t. x(t) = Ax(t) + Bu(t), x(0) = x,
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The dynamics of a reservoir system are given by the equations
%1 () = —x1(8) + u(t) €Y)
%(6) = x,(¢) (2)

where x;(t) and x,(t) correspond to the water height in each tank, and the inflow is constrained so
that 0 < u(t) < 1. Initially we have x;(0) = x,(0) = 0.
The objective is to maximize x,(1) subject to the constraint that x; (1) = 0.5. Find the optimal

input strategy u(t) for the problem.
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