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Abstract

In this study, a renewal-reward process with a discrete interference of chance (Xx(t)) is
investigated. We assume that (X, (t)),., is @ renewal-reward process with a gamma distributed
interference of chance with parameters (o, 1) . Under the assumption that the process is ergodic,

the paper provides the three-term asymptotic expansions for the moments EX! neN,as A —0.
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