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Abstract

In this paper, we first present a unified framework in which a variety of two-person decision problems,
especially stochastic (zero-sum, non zero-sum) Nash game, Stackelberg game with global-information can be
solved. Different information structures are given and we present some unified framework to analyze them.
The Open-loop and closed-loop decisions are all specified with given forward-backward structure. We also
address some functional presentation to different decision strategies. Current work includes the Hamiltonian
system and Riccati as benchmark case for decision.
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