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Optimal proportional reinsurance under two criteria: maximizing the expected
utility and minimizing the value at risk
Liang, Z. & Guo, J. 449

A Chebyshev pseudo-spectral method for solving fractional-order integro-
differential equations
Sweilam, N. H. & Khader, M. M. 464

A primal-dual interior-point algorithm based on a new kernel function
Cho, G. M., Cho, Y. Y. & Lee, Y. H. 476

Author Index 492

ISSN 1446-1811

Editors: Andrew Bassom & Graeme Hocking

Volume 51 • Issue 4 • April 2010

Cambridge Journals Online
For further information about this journal
please go to the journal website at:
journals.cambridge.org/anz

https://doi.org/10.1017/S1446181110000635 Published online by Cambridge University Press

https://doi.org/10.1017/S1446181110000635


Editorial Office and Addresses

Editors in Chief: A. P. BASSOM (bassom@maths.uwa.edu.au)
School of Mathematics & Statistics
University of Western Australia
Crawley WA 6009, Australia

G. C. HOCKING (G.Hocking@murdoch.edu.au)
Department of Mathematics & Statistics
Murdoch University
Murdoch WA 6150, Australia

Technical Editor: T. POPIEL (popiel@maths.uwa.edu.au)
School of Mathematics & Statistics
University of Western Australia
Crawley WA 6009, Australia

Associate Editors

J. BORWEIN, School of Mathematics & Physical Sciences, University of Newcastle, NSW
P. BROADBRIDGE, School of Engineering & Mathematical Sciences, La Trobe University, VIC
R. S. BURACHIK, School of Mathematics & Statistics, University of South Australia, SA
D. L. CLEMENTS, School of Mathematical Sciences, University of Adelaide, SA
R. L. DEWAR, Department of Theoretical Physics, Australian National University, ACT
A. C. EBERHARD, Department of Mathematics, Royal Melbourne Institute of Technology, VIC
L. K. FORBES, School of Mathematics & Physics, University of Tasmania, TAS
M. HEGLAND, Mathematical Sciences Institute, Australian National University, ACT
V. JEYAKUMAR, School of Mathematics, University of New South Wales, NSW
K. LANDMAN, Department of Mathematics & Statistics, University of Melbourne, VIC
S. W. MCCUE, School of Mathematical Sciences, Queensland University of Technology, QLD
R. MCKIBBIN, Institute of Information & Mathematical Sciences, Massey University, NZ
M. I. NELSON, School of Mathematics & Applied Statistics, University of Wollongong, NSW
M. PLANK, Department of Mathematics & Statistics, University of Canterbury, NZ
D. RALPH, The Judge Institute of Management Studies, Cambridge University, UK
H. M. SRIVASTAVA, Department of Mathematics & Statistics, University of Victoria, Canada
K. L. TEO, Department of Mathematics & Statistics, Curtin University, WA
J.-M. VANDEN-BROECK, Department of Mathematics, University College London, UK
G. C. WAKE, Institute of Information & Mathematical Sciences, Massey University, NZ
G. J. WEIR, Applied Mathematics Centre, Industrial Research Ltd, Lower Hutt, NZ
S.-P. ZHU, School of Mathematics & Applied Statistics, University of Wollongong, NSW

Cover design by HILARY BOOTH.

THE AUSTRALIAN MATHEMATICAL SOCIETY

President: Professor N. JOSHI School of Mathematics and Statistics
The University of Sydney
NSW 2006, Australia

Secretary: P. J. STACEY Department of Mathematics and Statistics
La Trobe University
Bundoora Victoria 3086, Australia

Treasurer: Dr A. HOWE Mathematics Department
Mathematical Sciences Institute
The Australian National University
Canberra ACT 0200, Australia

Membership and correspondence: Applications for membership, notices of changes of address or
title or position, members’ subscriptions and correspondence related to accounts should be sent to the
Treasurer. All other correspondence should be sent to the Secretary.

Subscriptions: Four parts are planned for 2010. Subscription prices for 2010 are £223 ($427 in
USA, Canada and Mexico) which includes print and electronic access. The electronic-only access
price for 2010 is £191 ($365 in USA, Canada and Mexico). Single parts cost £60 ($117 in USA,
Canada and Mexico). Prices include delivery by air where appropriate. EU subscribers who are not
registered for VAT should add VAT at their country’s rate. VAT registered subscribers should provide
their VAT registration number. Orders, which must be accompanied by payment, should be sent to a
subscription agent, book-seller, or direct to the publishers: Cambridge University Press, The Edinburgh
Building, Shaftesbury Road, Cambridge CB2 8RU or, in the USA, Canada and Mexico, Cambridge
University Press, Journals Fulfilment Department, 100 Brook Hill Drive, West Nyack, NY 10994-2133.
Japanese prices are available from Kinokuniya Company Ltd, PO Box 55, Chitose Tokyo 156, Japan.
Periodicals postage is paid at New York, NY and additional mailing offices. POSTMASTER: send
address changes in USA, Canada and Mexico to The ANZIAM JOURNAL Cambridge University Press,
Journals Fulfilment Department, 100 Brook Hill Drive, West Nyack, NY 10994-2133.

This journal is included in the Cambridge Journals Online service. Further information, and online
access for subscribers, is available at http://journals.cambridge.org/anz

Copying: This journal is registered with the Copyright Clearance Centre, 222 Rosewood Drive,
Danvers, MA 01923, USA. Organizations in the USA who are registered with the CCC may therefore
copy materials beyond the limits permitted by sections 107 and 108 of US copyright law subject to
payment to CCC of the per-copy fee of $16.00. This consent does not extend to multiple copying for
promotional and commercial purposes. Code 1446-1811/2010 $16.00.

Organizations authorized by the Copyright Licensing Agency may also copy material subject to the
usual conditions. For all other use, permission should be sought from Cambridge or the American
branch of Cambridge University Press.

Published by Cambridge University Press for the Australian Mathematical Publishing Association
Incorporated. Printed in the United Kingdom at Bell & Bain Ltd, Glasgow.

c© 2010 Australian Mathematical Publishing Association Inc.

This journal issue has been printed on FSC-certified paper and cover
board. FSC is an independent, non-governmental, not-for-profit
organization established to promote the responsible management of
the world’s forests. Please see www.fsc.org for information.

https://doi.org/10.1017/S1446181110000635 Published online by Cambridge University Press

https://doi.org/10.1017/S1446181110000635

