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Abstract

A well-known property of so-called “MDP processes” is monotonicity in terms
of the utilities of the agents, due to the sharing among the latter of a “sur­
plus” of numeraire generated at each point of their trajectories. In this paper,
we focus our attention on the somewhat neglected question of how this shar­
ing takes place and we propose to use game-theoretic concepts and meth­
ods for answering it. A byproduct of this enquiry is the formulation of a
“non-tâtonnement” process that seems to be of independent interest.
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