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Abstract: The problem of two-person Nash differential games for delayed nonlinear stochastic systems with state-
and control-dependent noise is discussed. A sufficient condition for the existence of the Nash equilibrium strategy
is presented in terms of coupled Hamilton-Jacobi equations (HJEs). And meanwhile, the explicit expression of the
equilibrium strategy is given. In the end, a numeric example is employed to show the effectiveness of the obtained

results.
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