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Abstract In this paper, we use the solutions of forward-backward stochastic differential equationsto get the explicit form
of the optimal control for linear quadratic stochastic optimal control problem and the open-loop Nash equilibrium point for
nonzero sum differential games problem. We also discuss the solvability of the generalized Riccati equation system and give
the linear feedback regulator for the optimal control problem using the solution of thiskind of Riccati equation system.
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