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Soluciones Hoja 3: Equilibrio General con Incertidumbre
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(c) La función de utilidad del consumidor 1 es paralela a su restricción presupuestaria.
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2 = 2, p1 = p

2, z11 = �1, z12 = 2, z21 = 1, z22 = �2, y q1 = 2q2.
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2, z11 = z12 = z21 = z22 = 0, y q1, q2 2 R+.
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r(c) =

8
><

>:

(2� c, 3� c, 4� c, 2� c, 5� c) si c 2 [0, 2]

(0, 3� c, 4� c, 0, 5� c) si c 2 [2, 3]

(0, 0, 4� c, 0, 5� c) si c 2 [3, 4]

8 Q1 =
1
3 � t, Q2 =

2
3 y Q3 = t. Está libre de arbitrage si y sólo si t 2 (01

3). Los mercados no son
completos.

9 (a) q = 8.

(b) q = 7.

(c) q desconocido.
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