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Uniqueness and Application of the Solutions to
a (Class of Cauchy Problems

Pan Jian

(Department of Mathematics, Huaqiao University, 362021, Quanzhou, China)

Abstract By means of maximum principle, Schauder theorem and by constructing appropriate auxilliary function, the
author proves the existence and uniqueness of the solutions to a terminal question in which the derivatives of Vasicek mod
el based market rate of interest satisfy; and sets forth the application of its results to financial mathematics.
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