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ABSTRACT
We consider a non – zero sum differential game based on the existence of Nash Equilibrium points for a two player non – zero sum stochastic 
differential game. This is obtained by analyzing a parabolic system strongly coupled by discontinuous terms. The loss of continuity of like feedback 
leads to consider a parabolic system.
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CONCLUSION:
The model we presented in this paper is the non – zero sum (in for two 
player) stochastic differential game with discontinuous feedback. We 
are the value of Nash Equilibrium feedback in terms of Hamilton-
Jacobi theory to reduce the existence of a regular solution to a system 
of non-linear parabolic equations have been studied. Further, Nash 
Equilibrium point for non-zero-sum even for N>2 more players game 
analyzed.
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Consider now the functions z_1 ∶≡ v_1-w_1,z_2 ∶≡ v_2-w_2. from 
systems (18)–(19) and         (23)-(24) we have,


