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Abstract: The N —person linear quadratic Nash dynamic game with /2 norm bounded uncertainty is con—
sidered as a compound dynamic game, which is composed of non-cooperative non—zero sum linear
quadratic dynamic game and two-person zero sum dynamic games. Based on Nash dynamic game theory
and H « control theory approach, the existence conditions and designing method of state feedback solu—
tion are presented and proved. Finally, an example about government debt stabling problem illustrated
the validation of this algorithm.
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