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Consider a one-step filtration (Ω,
F0 = {Ω, Ø}, F1 = σ(B1 , B2 , . . . )), where {B1 , B2 , . . . }
S∞
are nonintersecting subsets of Ω, i=1 Bi = Ω. Consider a process Z = (Zk , Fk )1k=0 and
denote a := Z0 , bi := Z1 |Bi , i = 1, 2, . . . . Let F = (Fk )1k=0 and P(Z, F) be a set of
probability measures P on (Ω, F1 ), for which P (Bi ) > 0 (i = 1, 2, . . . ) and the process
Z = (Zk , Fk , P )1k=0 is a martingale. We suppose that P(Z, F) 6= Ø. We shall consider the
case, when the sequence {bi }∞
i=1 contains a countable number of different values. Denote
the set of weakly interpolating martingale measures by WIMM(Z) [1]. In [2] the following
rather difficult result is proved: if the number a is irrational and all the numbers {bi }∞
i=1 are
rational, then WIMM(Z)6= ∅. This work generalizes the mentioned result in the following
manner.
Theorem. Let the number a be irrational. Let in the sequence {bi }∞
i=1 only finite number
∞
of terms be irrational and the other terms be rational. If {bi }i=1 does not contain a finite
collection {bij }kj=1 such that for some rational numbers d0 , d1 , . . . , dk the equality a = d0 +
d1 bi1 + · · · + dk bik is fulfilled, then WIMM(Z)6= ∅.
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