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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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The Accelerated Failure Time Model is studied, where i.i.d. errors are present. Some lifetimes may be censored. The distribution of
lifetime depends on unknown parameter, which is estimated. There is measurement error presents in the normal model. The adjusted
quasi-likelihood estimator is obtained. It is consistent under nonsingular correlation matrix of regressor and some conditions on
censoring distribution.
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