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Conditions, under which a random polygon, that is built by a sequence of series of homogeneous Markov chains,
weakly converges to diffusion type processes with quite irregular dependence of the local characteristics of these chains
on the number of the series, are studied.
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In this article all possible limit processes for discrete model with stochastic evolution of risk and riskfree asset are described.
Conditions of such convergence are obtained. Limits of rational option price for this kind of evolutions are determined.
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