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Abstract

We present a modular approach to defining logics for a wide variety of state-based systems. The systems are modelled as
coalgebras, and we use modal logics to specify their observable properties. We show that the syntax, semantics and proof systems
associated with such logics can all be derived in a modular fashion. Moreover, we show that the logics thus obtained inherit
soundness, completeness and expressiveness properties from their building blocks. We apply these techniques to derive sound,
complete and expressive logics for a wide variety of probabilistic systems, for which no complete axiomatisation has been obtained
so far.
© 2007 Elsevier B.V. All rights reserved.

Keywords: Coalgebra; Modal logic; Completeness; Probabilistic systems

1. Introduction

Modularity has been a key concern in software engineering since the conception of the discipline [22]. This
paper investigates modularity not in the context of building software systems, but in connection with specifying and
reasoning about systems. Our work focuses on reactive systems, which are modelled as coalgebras over the category
of sets and functions. The coalgebraic approach provides a uniform framework for modelling state-based and reactive
systems [28]. In particular, coalgebras provide models for a large class of probabilistic systems, as shown by the recent
survey [3], which discusses the coalgebraic modelling of eight different types of probabilistic systems.

In the coalgebraic approach, a system consists of a state space C and a function y : C — T C, which maps every
state ¢ € C to the observations y (c) that can be made of ¢ after one transition step. Different types of systems can
then be represented by varying the type T of observations. A closer look at the coalgebraic modelling of state-based
and reactive systems reveals that, in nearly all cases of interest, the type T of observations arises as the composite of
a small number of basic constructs.

The main goal of this paper is to lift this compositionality which exists at the level of observations to the level of
specification logics and proof systems. That is, we associate a specification logic and a proof system to every basic
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type construct, and show how to obtain specification logics and proof systems for a combination of constructs, in
terms of the ingredients of the construction. Our main technical contribution is the study of the properties which are
preserved by a combination of logics and proof systems. On the side of logics, we isolate a property which ensures that
combined logics have the Hennessy—Milner property w.r.t. behavioural equivalence, that is, the logical equivalence
of states coincides with behavioural equivalence. Since this property is present in all of the basic constructs and is
preserved by each combination of constructs, we automatically obtain expressive specification logics for a large class
of systems. Concerning proof systems, our main interests are the soundness and completeness of the combined logical
systems. In order to guarantee both, we investigate conditions which ensure that soundness and completeness of a
combination of logics are inherited from the corresponding properties of the ingredients of the construction. Again,
we demonstrate that this property is present in all basic building blocks.

As an immediate application of our compositional approach, we obtain sound, complete and expressive
specification logics for a large class of probabilistic system types. While the Hennessy—Milner property has already
been established for a number of such logics [19,13,9], sound and complete axiomatisations for these logics have
only been studied for a simple type of probabilistic systems, namely unlabelled probabilistic transition systems [10].
The modular approach presented in this paper allows us to also derive a completeness result for the probabilistic
modal logic of [13] (interpreted over Segala’s simple probabilistic automata [29]), as well as a logic with a sound and
complete axiomatisation for Segala’s general probabilistic automata [29].

Our main technical tool to establish the above results is the systematic exploitation of the fact that coalgebras model
the one-step behaviour of systems, i.e. one application of the coalgebra map allows us to extract information about
one transition step of the system being modelled. This one-step behaviour of systems is parallelled both on the level
of specification logics and on the level of proof systems. Regarding specification logics, we introduce the notion of
syntax constructor, which specifies a set of syntactic features allowing the formulation of assertions about the next
transition step of a system. The notion of one-step semantics then specifies how to interpret these syntactic features
over the next transition step. Finally, a proof system constructor specifies how one can infer judgements about the next
transition step.

These notions are used to make assertions about the global system behaviour, by viewing this behaviour as the
stratification of the observations which can be made after a (finite) number of transition steps. This is again parallelled
both on the level of logics and on the level of proof systems. Completeness, for example, can be established by isolating
the corresponding one-step notion, which we call one-step completeness, and proving by induction on the number of
transition steps that one-step completeness entails completeness in the ordinary sense. Expressiveness and soundness
are treated similarly by considering the associated notions of one-step expressiveness and one-step soundness. When
combining the logics, we combine the syntax constructors, the associated one-step semantics and the proof system
constructors, and show that such combinations preserve one-step soundness, completeness and expressiveness.

Our approach generalises previous work on coalgebraic modal logic, including the abstract coalgebraic logic of
Moss [21], and the concrete logics for coalgebras proposed in [17,27,11]. In particular, our approach provides logics
with sound and complete axiomatisations for probabilistic models. Moreover, thanks to the modular treatment of
languages and their associated semantics, our logics are easily extensible to accommodate more features of state-
based systems. A consequence of this wider generality is that our logics fail to be strongly complete, and accordingly
our treatment is focused on weak completeness instead.

Regarding further work, we plan to extend our approach to more expressive logics, in particular to coalgebraic
versions of CTL [7] and of the modal p-calculus [16]. Also, it remains to be explored in what way our setup induces
logics for programming languages with coalgebraically defined semantics [30,14,2].

2. Preliminaries and notation

We denote the category of sets and functions by Set, and pick a final object 1 = {x}. Binary products (coproducts)
in Set are written X; x X (X| + X3), with canonical projections 7; : X| x X» — X; (canonical injections
i : X; > X1+ Xpy)fori = 1,2.If R C X; x X, is a relation and T : Set — Set is an endofunctor, we
write TR € TX; x T X, for the relation defined by #; (T R) t, if there exists w € T R such that Tw(w) = #; and
Tmy(w) = 1. Finally, the set of functions from Y to X is denoted by X Y
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We write M : Set — Set for the (inclusion-preserving) functor taking a set A (of atoms) to the set of propositional
formulas built from atoms in A together with the propositional constant false (ff), by closing under implication (—).
The remaining propositional connectives can be defined on M A in terms of ff and — in the usual way.

We use endofunctors T : Set — Set, subsequently referred to as signature functors, to specify particular system
types. A signature functor T specifies the structure of the information which can be observed of the system states in
one step. Systems themselves are modelled as T -coalgebras.

Definition 1 (Coalgebras, Morphisms). A T-coalgebra is a pair (C, y) with C a set (the carrier or state space of
the coalgebra) and y : C — T C a function (the coalgebra map, or transition structure). A T-coalgebra morphism
f:(C,y) = (D,$)is afunction f : C — D suchthat Tf oy = § o f. The category of T-coalgebras and
T-coalgebra morphisms is denoted by CoAlg(T).

For (C,y) € CoAlg(T), the transition structure y determines the observations y(¢) € TC which can be made
from a state ¢ € C in one transition step. Morphisms between coalgebras preserve this one-step behaviour. The next
example shows that coalgebras can be used to model a wide variety of state-based systems, including non-deterministic
and probabilistic ones:

Example 2. We write P : Set — Set for the (covariant) powerset functor, P, : Set — Set for the finite powerset
functor (i.e. P,(X) = {Y € X | Y finite}), and D : Set — Set for the finite probability distribution functor, defined
by

DX = iu : X — [0, 1] | u(x) # O for finitely many x € X and Z/J,(x) =1;.

xeX

(1) For TX = (PX)4, T-coalgebras y : C — (PC)4 are in one-to-one correspondence with A-labelled transition
systems (C, R), where R C C x A x C is defined by (c, a, c’) € R iff ¢’ € y(c)(a). Similarly, coalgebras for
TX = (P,X)" are precisely the image-finite transition systems.

(2) For TX = PX x PD, T-coalgebras y : C — PC x PD are in one-to-one correspondence with Kripke models
(C, R, V) over the set D of propositional atoms, with the accessibility relation R being given by (c,¢’) € R
iff ¢’ € m(y(c)), and with the valuation V : C — PD being given by 7 o y. Similarly, every P-coalgebra
determines a Kripke frame and vice-versa.

(3) Coalgebras for TX = (1 + DX )4 are the A-labelled probabilistic transition systems of [19] (see [8] for details).
These have also been called reactive probabilistic systems in [31], and are different from the probabilistic transition
systems considered in [13], which are treated next.

(4) The simple and general probabilistic automata of [29] can be modelled as coalgebras for TX = (PDX)“ and
TX = P(D(A x X)), respectively. Replacing the unbounded powerset functor by the finite powerset functor in
these definitions yields image-finite variants of these two types of systems. The image-finite simple probabilistic
automata are called probabilistic transition systems in [13].

Note that all the endofunctors in the previous example arise as combinations of a small number of simple functors
(constant, identity, powerset and probability distribution functor) using products, coproducts, exponentiation with
constant sets and composition. A recent survey of existing probabilistic models of systems [3] identified no less than
eight probabilistic system types of interest, all of which can be written as such combinations. This paper derives logics
and proof systems for these probabilistic system types, using similar combinations on the logical level.

Apart from making this kind of compositionality explicit, the coalgebraic approach also allows a uniform definition
of behavioural equivalence, which specialises to standard notions of equivalence in many important examples.

Definition 3 (Behavioural Equivalence). Given two T-coalgebras (C, y) and (D, §), two states c € C andd € D
are called behaviourally equivalent (written ¢ >~ d) if there exist T-coalgebra morphisms f : (C,y) — (E,€) and
g:(D,8) — (E,€)suchthat f(c) = g(d).

Any T-coalgebra (C, y) induces an w-indexed sequence of maps y, : C — T"1, where T" denotes the n-fold
application of the signature functor T. The maps y;, are defined by induction on n: 39 : C — 1 is the unique such map,
and Y41 = Tyn o y for n € w. Intuitively, 7" 1 contains all possible T'-behaviours observable through n unfoldings
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of the coalgebra structure, while y, maps states of the coalgebra to their n-step observable behaviour. A notion of
observational equivalence which only takes finitely observable behaviour into account can now be defined as follows:

Definition 4 (w-Behavioural Equivalence). Given T-coalgebras (C, y) and (D, §), two states c € C and d € D are
called w-behaviourally equivalent (written ¢ ~,, d) if y,(c) = §,(d) foralln € w.

Remark 5. The notion of w-behavioural equivalence is strictly weaker than behavioural equivalence. However, for
endofunctors whose final sequence stabilises in at most w + w steps, the two notions coincide (see [32,25]). The class
of endofunctors with this property includes the w-accessible ones, and is closed under arbitrary coproducts of functors,
as well as under Z-indexed limits of functors, with Z a small category [32].

As a result, w-behavioural equivalence coincides with behavioural equivalence both in the case of image-finite
transition systems, and in the case of probabilistic transition systems (with each of the functors P,4 and (1 + D)*
being obtained as a limit of w-accessible functors). It is often possible to define finitary logics for which logical
equivalence coincides with w-behavioural equivalence. On the other hand, we cannot in general hope to characterise
behavioural equivalence by a logic with finitary syntax.

It can also be shown that, for weak pullback preserving endofunctors, the notion of behavioural equivalence
coincides with the span-based notion of coalgebraic bisimilarity, as defined by Aczel and Mendler [1] and studied
by Rutten [28]. All functors considered in the following are weak pullback preserving.

Definition 6 (Bisimulation, Bisimilarity). A T -bisimulation between two T-coalgebras (C, y) and (D, §) is given
by a relation R € C x D that can be equipped with a T-coalgebra structure (R, p) which makes the projections
an :R — C and nZR : R — D T-coalgebra morphisms. The largest T-bisimulation between (C, y) and (D, §) is
called T-bisimilarity.

Coalgebraic bisimulation (bisimilarity) instantiates to known notions of bisimulation (bisimilarity) in concrete
cases.

Example 7. We consider the system types introduced in Example 2.

(1) For A-labelled transition systems, i.e. coalgebras for TX = (PX)4, T-bisimulation coincides with Park—-Milner
bisimulation [23,20].

(2) For Kripke models over the set D of propositional atoms, i.e. coalgebras for TX = PX x PD, T-bisimulation
coincides with the standard notion of bisimulation, as defined e.g. in [4].

(3) For coalgebras for TX = (1+DX)4, that is, A-labelled probabilistic transition systems, 7'-bisimulation coincides
with the notion of probabilistic bisimulation considered in [19]. (This is proved in [8].)

(4) For coalgebras for TX = (PDX)4, that is, simple probabilistic automata, T-bisimulation coincides with the
stronger notion of bisimulation defined in [13]. (This is called simply bisimulation in [13], in order to distinguish
it from a weaker notion of equivalence referred to as probabilistic bisimulation.)

A more detailed analysis of probabilistic systems from a coalgebraic point of view can be found in [3].
3. Modular construction of modal languages

In this section we introduce syntax constructors and the modal languages they define. If we consider a modal
language £ as an extension of the basic propositional language, the idea of a syntax constructor is that it describes
what needs to be added to the propositional language in order to obtain £. The important feature of syntax constructors
is that they can be combined in the same way as the signature functors which define the particular shape of the systems
under consideration.

After introducing the abstract concept, we give examples of some basic syntax constructors, and show how they
can be combined in order to obtain more complex syntax constructors, and hence more structured modal languages.

Definition 8 (Syntax Constructor, Induced Language). A syntax constructor is an w-accessible endofunctor S
Set — Set which preserves inclusions, i.e. SX C SY whenever X C Y. The language L(S) associated with a
syntax constructor S is the least set F (of formulas) such that
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o ffe F,
e ¢ — Y € F whenever ¢, Y € F,
e SFCF.

In the above definition we silently assume that, for any set X, the elements of SX are sufficiently fresh, in the sense
that ff ¢ SX and ¢ — ¥ ¢ SX whenever ¢, ¥ € X.

The assumptions in Definition 8 ensure that the language associated with a syntax constructor S carries the structure
of an initial L-algebra, where LX = 1 4+ (X x X) + SX. Of course, one could have taken £(S) as (the carrier of)
the initial L-algebra directly, but the present treatment avoids abstract syntax and allows us to construct languages as
least fixpoints for monotone operators on sets in the usual way.

Recall that the image SX of a set X under an inclusion-preserving and w-accessible endofunctor S can always be
reconstructed from the sets SY for finite subsets ¥ C X. More formally, if X is a set and x € SX, we can always
find a finite subset ¥ C X such that x € SY. The requirement that SF C F in Definition 8 is therefore equivalent
to S@ C F whenever @ is a finite subset of F. Thus, the w-accessibility of S ensures that the construction of £(S)
terminates after w steps, that is, we are dealing with finitary languages. Technically, we often use induction on the rank
(nesting depth of modal operators) of a formula as a proof principle, and w-accessibility guarantees that the induction
terminates at .

Example 9. (1) If D is a set (of atomic propositions), then the constant functor SpL = D is a syntax constructor.
The associated language L£(Sp) is the set of propositional formulas over the set D of atoms.

(2) If Zd : Set — Set is the identity functor, then the functor Sz, : Set — Set which maps a set L to the set
S74L = {O¢ | ¢ € L} is asyntax constructor. The associated language is similar to the standard modal language
over the empty set of atomic propositions. However, this language will be interpreted over Zd-coalgebras, which
provide a trivial model of deterministic systems.

(3) If M is a (possibly infinite) set of modal operators with associated finite arities, then Sy is a syntax constructor,
where Sy maps a set L (of formulas) to the set Sy (L) of formal expressions, given by

SM(L) = {m(p1,...,¢0n) | m € Misn-ary and ¢y, ..., @, € L}.

Viewing M as an algebraic signature, Sy (L) is the set of terms with exactly one function symbol applied to
variables in L. In the literature on modal logic, M is called a modal similarity type [4]. The language associated
with Sy is the set of modal formulas with modalities in M over the empty set of propositional variables. When
writing such formulas, we shall assume that the modal operators bind more tightly than any of the boolean
operators. For later reference, we let Sp = Sp, = Sy, where [J has arity one, and Sp = Sy where
M= {L, | peQnI0, 1]}, Q denotes the set of rational numbers, and each L, has arity one. The language
associated with Sp is the standard modal language over the empty set of atomic propositions. The language
associated with Sp has a countable number of unary modalities, and has been used to describe properties of
probabilistic transition systems [19,13,10]. The intended reading of a formula L ,¢ is “the probability of ¢ holding
in the next state is at least p”.

(4) If T is an inclusion-preserving, w-accessible endofunctor, then S = T qualifies as a syntax constructor, and the
associated language £(S) is a variant of Moss’s coalgebraic logic for the functor 7. In the original treatment
[21], the language is infinitary and only has modal operators (obtained using functor application) and infinitary
conjunctions. In contrast, the language £(S) is finitary and comes with all standard propositional connectives.

We are now ready for the first modularity issue of the present paper: the combination of syntax constructors to
build more powerful languages from simple ingredients.

Definition 10 (Combinations of Syntax Constructors). Consider the following operations on sets Li, Ly (of
formulas):

Li®Ly={lmlpleeclL;i=12}
Li®Ly={kp|lpel;i=1,2}
LiOE={elp|lpecl,eckE)

where E is an arbitrary set. For syntax constructors Sy, Sy we let
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(S1®Sy))L =MS|LQMS,L (S1®Sy))L =MS|L®MS,L
(S1OE)L=MS|LOE (S1©S)L =S MS,L.

Recall that M takes a set to the set of propositional formulas over that set. Note that the above operations are of a
purely syntactical nature. The addition of the symbols [7;], (k;) and [e] will later ensure that the languages associated
with S| ® Sy, S| @ Sy and S © E can be given a well-defined semantics.

When combining syntax constructors, we add another layer of modal operators to the syntax already defined.
Closure under propositional connectives (through the application of M) is needed to express propositional judgements
also at the level on which the construction operates, e.g. to have formulas of the form («; ) (=Op AQY ) in L(SpDSp).

The above definition is modelled after the definition of signature functors. Languages of the form £(S| ® S,) and
L(S] & S) will be used to formalise properties of systems whose signature functors are of the form 7] x 7, and
T) + T, respectively, while the language £(S; © E) provides a means to reason about systems with signature functor
T1£. The clause dealing with the composition of syntax constructors gives rise to S;-modal operators which are
indexed by Sy-formulas. Alternatively, the composition of two syntax constructors can be thought of as introducing
an additional sort for formulas, as illustrated in the next example.

Example 11. Suppose S;L = {{J;¢ | ¢ € L} fori = 1, 2. Then the language £ = £(S; ® S;) can be described by
the following grammar:

L3¢, Y=o —y|Op (pelh
L'sp,0u=ff|p— o]l (p e L).

Languages of this kind have a two-layer structure, corresponding to systems that exhibit two different types of
behaviour (modelled by [J; and [J,, respectively) in an alternating fashion. They are used to specify properties of
systems whose signature functor T is the composition of two functors: T = 77 o 7». In order to capture all possible
behaviours described by T, we first have to describe the T>-behaviours, and then use these descriptions to specify
the observations which can be made according to 7. Since propositional connectives will in general be necessary
to capture all possible T>-behaviours, the definition of the syntax constructor S; ® S; involves the closure under
propositional connectives before applying S;. Thus, the introduction of new sorts in the approach of [27,11] can be
explained as the construction of logics for the composition of two signature functors.

The next proposition shows that the constructions in Definition 10 indeed give rise to syntax constructors:

Proposition 12. S; ® Sy, S| ® Sy, S| O E and S| © S, are syntax constructors.

Proof. It is clear that all four constructions are inclusion-preserving and functorial. The fact that they are w-accessible
is immediate from the fact that accessibility is preserved under arbitrary coproducts and functor composition in Set,
and from the accessibility of M. [

In ordinary modal logic, the modal language £ = L(S;m)) can be viewed as the stratification £ = (., £",
where £" contains all modal formulas of rank < n. A similar characterisation holds for the language associated with
an arbitrary syntax constructor. This, in particular, will allow us to use induction on the rank of formulas as a proof
principle.

Definition 13. Suppose S is a syntax constructor. Let £°(S) = M%, and £"F1(S) = (M o S)(L*(S)) for n € w. If
@ € L"(S), we say that ¢ has rank at most n.

If S = Sy for a set M of modal operators, then £"(S) contains all modal formulas with modal operators in M
whose nesting depth of modal operators is at most n.
The fact that £"(S) for n € w constitutes a stratification of £(S) is the content of the next result.

Proposition 14. The following hold:
(1) £L%(S) € L£(S) foralln € w;
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2) L(S) = Unew £"(S).

Proof. While the inclusion in the first of the above statements might initially appear slightly surprising, it should be
noted that the application of M introduces the constant truth values ff and tt (as ff — ff), and as a result, £"(S) also
contains formulas of rank strictly smaller than #.

Induction on n and the preservation of inclusions by S and M are used to prove both the first statement and
the inclusion | J,,c,, £"(S) S L(S). The inclusion £(S) S [, ¢, £"(S) follows by induction on the structure of
formulas: First, ff € £9(S) € Unew £7(S). Second, if ¢, ¥ € |, c,, £"(S), and hence ¢, ¥ € L"(S) for some
n € o, then closure of £"(S) under boolean connectives gives ¢ — ¥ € L"(S) € |J,c, £"(S). Finally, if
¢ € S(U,ep £"(S)), then by w-accessibility of S, ¢ € S(&®) for some finite set & < (J, ., L"(S). Now &
finite together with £7(S) € L"T1(S) give & € L£*(S) for some n € w. Then, ¢ € S& implies ¢ € SL"(S)
(as S preserves inclusions), and therefore ¢ € MSL"(S) = £"*1(S) < U, ., £"(S). This concludes the proof of
L(S) € U, £1(S). O

Corollary 15. (M o S)(L(S)) = L(S).

Proof. The definition of £(S) gives (M o S)(L(S)) C L(S), while the second statement of Proposition 14 combined
with induction on n prove the reverse inclusion. [J

new

For the subsequent development, it will be useful to regard the languages £"(S) as closures under boolean
connectives of certain sets (of atoms).

Definition 16. The sets A" (S) of atoms of rank n, with n € w, are defined by:

° AO(S) =0,
o A"T1(S) = (So M)(A'(S)) forn € w.

Some of the properties of the sets A" (S) are given next.
Proposition 17. The following hold:

(1) MA™(S) = L*(S) forall n € w;
(2) A(S) € AM(S) foralln € w;
(3) Let A(S) = U, A" (S). Then S(L(S)) = A(S) and L(S) = M (A(S)).

Proof. The first two statements follow by induction on n. For the third statement, the w-accessibility of S together with
Proposition 14 and the definition of A(S) are used to prove S(L(S)) C A(S), while induction on n, the preservation
of inclusions by S and M, and Corollary 15 prove the reverse inclusion. A subsequent application of M and use of
Corollary 15 yields £(S) = M(A(S)). O

4. Modular construction of coalgebraic semantics

In the previous section, we have argued that a syntax constructor with associated language £ specifies those features
which have to be added to the propositional language in order to obtain £. In standard modal logic, this boils down
to adding the modal operator [J, which can be used to describe the observable behaviour after one transition step.
Abstracting from this example, we now introduce the one-step semantics for a syntax constructor, which relates the
additional modal structure (specified by a syntax constructor) to the observations (specified by a signature functor)
which can be made of a system in one transition step. Throughout this section, S denotes a syntax constructor and T
is an endofunctor. Also, we write P : Set®® — Set for the contravariant powerset functor. To simplify the notation,
we make no distinction between (elements of) the set PX and (elements of) the set PX.

Definition 18 (One-Step Semantics). If L is a set (of formulas) and X is a set (of points), then an interpretation of L
over X is a function d : L — PX. A morphism between interpretations d : L — PX andd’ : L' — PX’ is a pair
(t, fYywitht : L — L' and f : X’ — X,suchthatd’ ot =P f od:
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A one-step semantics [S]” for a syntax constructor S w.r.t. an endofunctor T maps interpretations of L over X to
interpretations of SL over T X, in such a way that whenever (¢, f) : d — d’ is a morphism of interpretations, so is
(St, Tf) : [S17(d) — [S17(d"). We omit the superscript on the one-step semantics if the endofunctor 7T is clear
from the context.

A one-step semantics provides the glue between a language constructor S and a signature functor 7.
The requirement that [S]” preserves morphisms of interpretations ensures that [S]” is defined uniformly on
interpretations. This will subsequently guarantee that the coalgebraic semantics of the induced language L£(S) is
adequate w.r.t. behavioural equivalence, i.e. behaviourally equivalent states of coalgebras cannot be distinguished
using formulas of the language.

Remark 19. Let Int be the category whose objects are interpretations and whose arrows are morphisms between
interpretations. (That is, Int is the comma category Zd | 27.) Also, let V : Int — Set (W : Int — Set®)
take d : L — PX to L (respectively X), and (¢, f) to ¢ (respectively f). A one-step semantics for S w.r.t. T can
alternatively be defined as a functor [S]” : Int — Intsuch that V o [S]Y =S oV and W o [S]? = TP o W:

Set ——>— Set

(si”

Int——— Int

al |

Set? ————— Set®

Equivalently, if one regards the category Int as a fibred span [12, Section 9.1] over the categories Set and SetoP, a
one-step semantics for S w.r.t. T can be defined as a lifting [S]” of S x T” to such spans:

(si”
Int———Int

(V,W{ l(V,W

Set x Set” W Set x Set”
X

Lemma 20. There is a one-to-one correspondence between one-step semantics [S]” for S w.rt. T and natural
transformations § : SP = PT.

Proof. Given a one-step semantics [ST? for S w.r.t. T, one can define a natural transformation § : SP = PT by
lettlng Sc = [IS1F (1pc) for each set C. The naturality of § follows from the functoriality of ISn?. Conversely, given
8 : SP = PT, one can define [S]” : Int > Int by [S]7 (d) = §x 0 Sd ford : L — PX. The functoriality of [S]”
follows from the functoriality of S and the naturality of 8. Moreover, the two mappings defined above are inverse to
each other. [

The previous correspondence establishes a connection with the work on dualities between categories of algebras
and coalgebras, see e.g. [18], where natural transformations of the same kind are used to provide coalgebraic semantics
for modal languages.

Now recall that, for a set A, M A gives the closure of A under propositional connectives. Then, interpretations
d : A — PX extend naturally to interpretations d® : MA — PX (by mapping ff to ¥ and ¢ — V¥ to
(X \ d*(p)) Ud*(¢)). Also, a one-step semantics [S]” for S w.r.t. T extends to a one-step semantics [S o M]” for
S o M w.r.t. T, which maps an interpretation d : A — PX to the interpretation [S]” (@) : SMA — PTX. This
corresponds to an extension of the natural transformation § : SP = PT from Lemma 20 to a natural transformation
8% : SMP = PT, with 8 being given by & o Sv; here, the natural transformation v : MP — P encodes the standard
interpretation of boolean operators on subsets.
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A variant of the notion of one-step semantics was introduced in [5,6]. For languages with unary modalities, a one-
step semantics essentially corresponds to a choice of a predicate lifting for each modal operator; languages and proof
systems arising in this way were previously studied in [24,25].

The key feature of a one-step semantics for a syntax constructor is that it gives rise to a semantics of £(S) w.r.t. T-
coalgebras, that is, it induces a satisfaction relation between T-coalgebras and formulas of £(S). Furthermore, we
can define a one-step semantics for a combination of syntax constructors in terms of some given one-step semantics
for the ingredients. Before describing these constructions, we provide one-step semantics for some simple syntax
constructors.

Example 21. We consider the syntax constructors introduced in Example 9.

(1) Suppose D is a set. The function which maps an arbitrary interpretation to the interpretation dp : D — PD,
x — {x} defines a one-step semantics for Sp w.r.t. the constant functor 7X = D.
(2) A one-step semantics for Sz, w.r.t. Zd is given by

[Szalld) : Szl — PX  [Szall(d)(Op) = {x € X | x € d(¢)}

ford: L - PXandg € L.
(3) A one-step semantics for Sp w.r.t. P is defined by

[Spld) : SpL — PPX  [Spl@)(Uep) ={x S X | x Cd(p)}

ford : L — PX and ¢ € L. Similarly, a one-step semantics for Sp, w.r.t. P, is given by the same formula, with
slightly different types:

[Sp, @) : Sp,L = PPuX [Sp,Id)Hy) = {x € X | x finite, x  d(p)}

where againd : L - PX and ¢ € L.
(4) For the syntax constructor Sp associated with the probability distribution functor D, we define a one-step
semantics by

[Spld) : SpL — PDX [Spl@)(Lpp) = {10 € DX | Z n(x) > p}
xed(p)

ford: L - PXandg € L.
(5) If T is w-accessible and preserves inclusions and weak pullbacks, a one-step semantics for the syntax constructor
S = T associated with Moss’s coalgebraic logic is defined by

[S1) : SL — PTX [ST1@)(P) ={x e TX | x (T =q) P}

ford : L - PX and @ € T L, where the relation =y € X x Lis givenby x =4 ¢ iff x € d(¢), and x (T |=4) ¢
iff there exists r € (T =4) such that Twy(r) = x and Tmw,(r) = @ as described in Section 2.

We now return to the claim made at the beginning of this section, and show that a one-step semantics for a
syntax constructor S w.r.t. a signature functor T gives rise to an interpretation of the associated language £(S) over
T -coalgebras.

Definition 22 (Coalgebraic Semantics). Suppose S is a syntax constructor with one-step semantics [S]” and
(C,y) € CoAlg(T). The coalgebraic semantics [¢] = [¢llc € C of a formula ¢ € L(S) w.r.t. a T-coalgebra
(C, y) is defined inductively on the structure of formulas by

[ffl=90 [ — v = (C\[el)Ulyv]
[ol =Py @S1 (dg)(0)) foroc e Sd

where we inductively assume that [[¢] is already defined for ¢ € @ viathe mapdg : ® — PC. Given c € C, we
write (C,y,c) &= ¢ for ¢ € [¢lc, and Th(c) = {¢ € L(S) | (C,y,c) = ¢}. Finally, we write (C, y) &= ¢ if
(C,y,c)Egpforallc € C,and =71 ¢ if (C, y) = ¢ forall (C, y) € CoAlg(T).
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Before showing that this definition captures the standard interpretation of some known modal logics, we need to
show that the coalgebraic semantics is well defined, as we can have ¢ € S® and o € SV for two different sets ¢, V.

Lemma 23. The coalgebraic semantics of L(S) is well defined, that is, for (C,y) € COAIg(T) and ¢, ¥ C L(S),
we have [S]7 (d¢)(0) = [S1T (dy)(0) forallo € SO NSV,

Proof. The claim follows from the definition of a one-step semantics by considering the diagram

S6—S L S(BU ) I sy

J{[[S]]Ud@) lusuﬁdwm lI[SHT(dw

P(TC) P(TC) P(TC)

wherei : @ - ®U VY and j: ¥ — & U V¥ are the inclusions. [

Our definition of the coalgebraic semantics generalises the semantics of modal formulas, as well as the semantics
of the formulas considered in [10] and [21]:

Example 24. (1) Consider the syntax constructor Sp defined in Example 9, and the associated semantics [Sp]| as in
Example 21. The induced coalgebraic semantics w.r.t. (C, y) is defined inductively by

(C.y.0) EQg iff (C,y,c) Egforallc’ €y(c)

with ¢ € C and ¢ € L(Sp). This is the standard textbook semantics of modal logic [4].

(2) Consider the syntax constructor Sp defined in Example 9, and the associated semantics [Sp] as in Example 21.
The induced coalgebraic semantics w.r.t. (C, y) is defined inductively by

€.y, 0 ELyp iff Yy =p
(C.y.c)Ee

with c € C, ¢ € L(Sp) and p € Q N [0, 1]. Note that this agrees with the semantics of the probabilistic modal
logic of [10].

(3) Consider the syntax constructor S = T associated with Moss’s coalgebraic logic, and the corresponding semantics
[S] as defined in Example 21. The induced coalgebraic semantics w.r.t. (C, y) is defined inductively by

(C,y,0) Eo iff y(o) Tk e

with ¢ € C and ¢ € T (L(S)) where the relation =c € C x L(S) is given by ¢ ¢ ¢ iff (C, y, ¢) E ¢. This
agrees with the standard semantics of Moss’s coalgebraic logic [21].

The above example shows that the coalgebraic semantics specialises to known semantics in concrete cases. We now
turn to the issue of combining one-step semantics, and show that we can derive a one-step semantics for a combination
of syntax constructors (see Definition 10) by combining one-step semantics for the ingredients. To make the notation
bearable, we disregard the dependency on the signature functor.

Definition 25 (Combinations of One-Step Semantics). Letd; : Ly — PX| and d» : Lo, — PX> be interpretations
of L1 and L, over X and X», respectively, let E be an arbitrary set, and consider the functions

di®@dy: L1 ® Ly — P(X1 x X2), [mile = {(x1,x2) | xi € di(p)}

di®dy:L1® Ly — P(X1+ X2), (ki)o = {t;(x;) | x; € di(p)}

diOE:LiOE— PXFE), [elp> {f : E— X| fle) € di(9)}.

If [S;] is a one-step semantics for a syntax constructor S; w.r.t. an endofunctor 7;, for i = 1, 2, the one-step semantics
of various combinations of S| and S, are defined as follows:
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[S1 ® S21(d) = [S11(@)* ® [S21(d)* : MS|L® MSyL — P(Ty x T)X
IS ® S21(d) = [S11(d)* & [Sall(d)* : MS|L & MS,L — P(Ty + 1o)X
[Si © Eld) = [Sil(d)* O E : (MS|L)®E — P(T1*)X
[S1 © S21(d) = [S11([S21(d)") : SiMS,L — PTiToX

whered : L — PX.

The intuitions behind the definitions of d| ® d», di @ d> and d| O E are as follows. Assuming that formulas in L
and L; are interpreted over X and X, respectively, we can interpret formulas in L1 ® Ly (L1 @ L») over X1 x X»
(X1 + X3). In the first case, a formula [;]¢ holds in x = (x1, x2) iff @ holds in x;. Also, (ki) holdsin x € X1+ X»
iff x = 1;(x;) and ¢ holds in x;. Finally, d; © E interprets L; © E in the structure P(XF), where, for a function
f : E — X, we have that f satisfies [e]p iff f(e) satisfies ¢.

Note that the presence of the (_)* operator in the definitions of [S; ® S, [S1 ® S21, [S1 © E] and [S; ® S, ]]
ensures that the domains of [S; ® S>1(d), [S1 ® S21(d), [S1 ® EN(d) and [S; © S;1(d) are as required.

We now show that the combination of one-step semantics is well defined.

Proposition 26. Suppose [[S;] is a one-step semantics for S; w.rt. T;, fori = 1,2. Then [S| ® S;], [S1 @ S21,
[S: © El and [[S| © S»] are one-step semantics for S| ® Sy, S| ® Sy, S| O E and S| © Sy w.rt. Ty x Tp, T1 + T,
TiEand Ty o T, respectively.

Proof. Straightforward unfolding of the respective definitions. [

We have now seen how we can combine syntax constructors and their associated one-step semantics. This gives
rise to a modular way of constructing logics for coalgebras. The following two sections present applications of this
modular approach. In the next section, we show that a combination of logics has the Hennessy—Milner property if
all the ingredients of the construction satisfy an expressiveness property. In the subsequent section, we show how to
obtain sound and complete proof systems for a combination of logics, by suitably combining sound and complete
proof systems for the building blocks.

5. Behavioural versus logical equivalence

In this section, we investigate the Hennessy—Milner property, stating that any two behaviourally equivalent points
have the same logical theory, on logics arising from syntax constructors and associated one-step semantics. We
introduce the notion of expressiveness for an interpretation, and show that if a one-step semantics for a syntax
constructor preserves expressiveness, then the induced logic has the Hennessy—Milner property. To treat logics which
arise from a combination of syntax constructors and associated one-step semantics, we show that a combination of
one-step semantics preserves expressiveness if all the ingredients do. This allows us to establish the Hennessy—Milner
property for combined logics in a modular fashion.

We begin with the easy part, and show that behaviourally equivalent states cannot be distinguished by formulas of
a logic induced by a syntax constructor and associated one-step semantics.

Proposition 27. Suppose S is a syntax constructor, [S]|T is a one-step semantics for S w.r.t. an endofunctor T, and
(C,y), (D, 8) € COAIg(T). Then, Th(c) = Th(d) whenever ¢ ~ d, withc € C and d € D.

Proof. If ¢ ~ d, then there exist T-coalgebra morphisms f : (C,y) — (E,¢) and g : (D,8) — (E,¢€)
such that f(c) = g(d). Thus, to show that Th(c) = Th(d), it suffices to show that Th(c) = Th(f(c)) for any
f:(C,y) — (E,¢€), or equivalently,

(C.y.0) e iff (E.e, f(O) o

for any ¢ € L(S) and f as above. The last statement follows by induction on the structure of formulas, using
Definition 22 and the functoriality of si”. O
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The remainder of this section is concerned with proving the converse of Proposition 27. To this end, we introduce
the notion of one-step expressiveness, which will allow us to derive the Hennessy—Milner property for a logic induced
by a syntax constructor and associated one-step semantics. Moreover, we show that this condition automatically holds
for a combination of syntax constructors and associated one-step semantics, if it holds for the ingredients of the
construction.

The formal definition of one-step expressiveness is as follows:

Definition 28 (One-Step Expressiveness). (1) An interpretation d : L — PX is expressive if the map df : X — PL
givenby x — {¢p € L | x € d(¢)} is injective.

(2) A one-step semantics [S])7 is one-step expressive if [S]T (d*) : SMA — PTX is expressive whenever
d:A— PXis.

The idea behind the notion of expressive interpretation is the following: if d : L — PX is expressive, then
the set {d(¢) | ¢ € L} contains enough predicates to distinguish individual elements of X. Thinking of the set
Th(x) = {¢p € L | x € d(¢)} as the theory of the point x € X, then d is expressive if Th(x) = Th(x") implies
x = x' forall x, x" € X. Now recall that the language induced by a syntax constructor S is generated by the iterated
application of the functor S o M, to an empty set of atoms to begin with (Definitions 13 and 16, and Propositions 14
and 17). Thus, our concern is the preservation of expressiveness at each step. The notion of one-step expressiveness
of a one-step semantics ensures that this is the case. (Recall that d% : MA — PX denotes the natural extension of an
interpretation d : A — PX to propositional formulas over A.)

_ Given the correspondence between one-step semantics [S17 for S w.r.t. T and natural transformations § : SP =
‘PT, one can give an alternative characterisation of the one-step expressiveness of [S17? in terms of 8. To see this,
letn : Zd = P o P denote the unit of the adjunction P+ P, mapping x € Xto{Y € X | x € Y}, and let
p =PSMp 075835 onNpp TP = PSM. Also, note that for an interpretationd : L — PX, themapd' : X — PL

from Definition 28 is the unique such map with the property that d = Pdt o ne and df = Pd o nx-.

The natural transformation p embodies the interpretation of the language given by a syntax constructor, and has
been used by Klin [15] in a category-theoretic setting, where the functor M is absorbed into the structure of the
category on top of which the logic is defined.

Proposition 29. Under the assumption that T preserves monomorphims, a one-step semantics [S]” for S w.rt. T is
one-step expressive if and only if all the components of the natural transformation p are monomorphisms.

Proof. We use the correspondence between one-step semantics ST for T and natural transformations § : SP —
PT given in Lemma 20, and denote the inductively-defined interpretation of boolean operators over a set X by
vy : MPX — 75(X) note that v is natural.

Assume first that all the components of p are monomorphlsms To show one-step expressiveness of [S17, let
d:A— PXbean expresswe 1nterpretat10n We have: (I[S]] (dﬁ))T = PIIS]]T(dﬁ) o 77TX = PSd* o P(Sx onrx =
PSMd o PSvx o Psx o npx = PSMd o PSX onrx = PSMna o PSMPd' o P8X onrx = PSMny o ’P(S?SA o
P2Tdl o nrx = PSMna o PS%A o Nypa
of d together with preservation of monomorphisms by 7 result in 7d t being a monomorphism, which, together with
p4 being a monomorphism, result in ([[S]]T(clﬁ))]L also being mono. Hence, ISy” is one-step expressive.

Assume now that [S]7 is one-step expressive. To show that p4 : TPA = PSMAisa monomorphism, consider

the interpretation 4 : A — PPA. Since nL = 1p, is a monomorphism, one-step expressiveness of [S]” results in

[S1” (%" also being a monomorphism. But [ST” (1) = (ISI” (1p24)0Sn)T = PASI” (1p2,4)0Sn")on, 5, =
PSni o PISTT (Ip2y) o Nppa = PSMnaoPSvp, 0Pép, 0npp, =PSMnao PS%A onyp, = Pa- Hence, pa
is a monomorphism. This concludes the proof. [

oTdl = py o TdT using the naturality of 8% and 7. Now expressiveness

In what follows, we will refer to a one-step expressive one-step semantics simply as an expressive one-step
semantics. Using this terminology, our first main result can be stated as follows:

Theorem 30. If [S17 is an expressive one-step semantics, then L(S) is expressive w.r.t. >, that is, Th(c) = Th(d)
iff ¢ >~ d, forall (C,y), (D,8) € COAIg(T) and (c,d) € C x D.
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In other words, the induced logic is rich enough to distinguish any two states which exhibit different behaviours in
finitely many steps.

The proof of this theorem uses induction on the rank of formulas (see Definition 13). We begin by showing that a
formula of rank at most n can be semantically represented by a subset of 7" 1. This representation is computed by the
functions d,;, which we now introduce.

Definition 31. For n € o, the functions d,, : A"(S) — PT"1 with n € w are defined inductively by

e dy : ¥ — Pl is the unique such map, and
o dyi1 = [S1(d)) forn € w.

The relationship between the coalgebraic semantics of a formula ¢ € £"(S) and the semantical representation
d,% () is as follows:

Proposition 32 ([25, Lemma 4.10]). Let (C, y) be a T-coalgebra and ¢ € L"(S). Then
c € lellc iff y(©) € dj()
where the functions y, : C — T"1 with n € w are as in Definition 4.
Proof. Inductiononn. 0O
Using this terminology, the proof of Theorem 30 can be given as follows:

Proof. Assume that (C,y), (D,8) € CoAIg(T), and ¢ € C and d € D have the same logical theory, that is,
(C,y,c) Egiff (D, §,d) E ¢ forall ¢ € L(S). We have to show that y;,(c) = 8,(d) for all n € w. This will follow
from Proposition 32, if we show that d,t: "1 = PLS)) is injective for all n € w. For n = 0, this is immediate.
For n > 0, this follows from d,, = [[S]](dﬁ_l) using the one-step expressiveness of [S]. [

Using the fact that w-behavioural equivalence coincides with behavioural equivalence for coalgebras of a functor
whose final sequence stabilises in at most @ + w steps (see Remark 5), we have the following corollary:

Corollary 33. Suppose the final sequence of T stabilises in at most w + w steps and [S]7 is one-step expressive.
Then L(S) is expressive, that is, Th(c) = Th(d) iff ¢ >~ d, forall (C,y), (D, ) € CoAIg(T) and (c,d) € C x D.

Note that the accessibility degree of T basically limits the branching degree of T-coalgebras [25], so the above
corollary is a coalgebraic Hennessy—Milner result.
It is easy to see that the one-step semantics for all the basic syntax constructors are one-step expressive:

Example 34. (1) Suppose D is a set. Then [Sp]l is one-step expressive, since the interpretation dp : D — PD,
x > {x} is expressive.

(2) [Sz41 is one-step expressive. For, if d : A — PX is an expressive interpretation, and if the formulag € A C MA
distinguishes two points x # y € X (under the interpretation provided by d ), then the formula O¢p € Sz, M A
also distinguishes these two points (this time under the interpretation provided by [Sz41(d*) ).

(3) [Sp, 1 is one-step expressive. To see this, let d : A — PX be an expressive interpretation, and let Y, Z € P, X
be such that ¥ # Z. Say ¥ # (Y \ Z) > y. The expressiveness of d together with M A being closed under
negation yields, for each z € Z, a formula ¢, € MA such that z =4 ¢, and y =,z ;. Then, the formula
OV .cz ¢: € Sp,MA holds in Z but not in Y. Hence, [[Spw]](dﬁ) :Sp,MA — P(P,X) is expressive. We also
note that one-step expressiveness does not hold for the unbounded powerset functor. This observation is consistent
with the fact that Hennessy—Milner logic only characterises bisimulation on image-finite transition systems.

(4) [Sp] is one-step expressive. To see this, let d : A — PX be an expressive interpretation, let u, v € DX be
such that u # v, and let dom(u) U dom(v) = {x1, ..., x,}. Since u # v, there exists x € dom(u) such that
u(x) # v(x). We assume without loss of generality that x = x1 and u(x;) > v(x1). The expressiveness of d
together with M A being closed under negation yields, for each i € {2,...,n}, a formula ¢; € MA such that
X1 =g¢ @i and x; =4 i Now if ¢ € Q with v(x1) < ¢ < p(xy), the formula L, /\i=2,.‘.,n @; € SpM A holds
in 1 but not in v. Hence, [Sp](d®) : SpMA — P(DX) is expressive.
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Alternatively, Proposition 29 can be used to derive the expressiveness of the coalgebraic semantics above, using
essentially the same arguments. As the one-step semantics for all the basic syntax constructors are one-step expressive,
our next goal is to show that one-step expressiveness is preserved by all the combinations of syntax constructors and
associated one-step semantics. Again suppressing the dependency on the signature functor, we obtain:

Proposition 35. Suppose [S;]] and [S;]] are expressive one-step semantics w.r.t. Ty and T, respectively. Then so are
the one-step semantics [S1 ® S>1, [S1 @ Sz, [S1 © ETl and [S1 © Sall wrt. Ty x Ts, Ty + T, TiE and Ty o T,
respectively.

Proof. In the case of [S; ® S;], the claim follows immediately from the definition of [S; ® S;] and from the
one-step expressiveness of [S;] and [S;]. Now suppose that d : A — PX is expressive; by our assumption,
[Si1(d*) : SiMA — P(T;X) are also expressive for i = 1,2. To see that [S; ® S,] is expressive, assume
(x1,x2), 1, y2) € ThX x ToX with (x1,x2) # (y1,y2). Without loss of generality, assume that x; # yj.
By expressiveness of [S1](d%), we find ¢ € S{MA that distinguishes x; and yi, i.e. x; € [Si](d")(¢) and
y1 ¢ [S11(d%)(¢), or vice-versa. By construction of [S ® S]], the formula [71]¢ € (S| ®S,) M A then distinguishes
(x1, x2) from (y1, y2). We now turn to the expressiveness of [S; ®S,](d%). Clearly the formula (k1 )tt € (S;®S,)M A
distinguishes any x € ¢;(T;X) from any y € 13(T>X), whereas the formula {(«;)¢ € (S| @ Sy)M A distinguishes
x = (;(x;) from y = (;(y;) whenever ¢ € S;MA distinguishes x; from y;. Finally we show that [S; ® ETJ is
expressive. Suppose that f, g € (T15)(X) with f # g, thatis, f, g : E — T1X with f(e) # g(e) for some e € E.
As [S;] is one-step expressive, we find ¢ € S| M A that distinguishes f(e) from g(e), hence [e]lp € (S| © E)YMA
distinguishes f from g. U

Thus, Theorem 30 applies to any combination of expressive one-step semantics. As a result, the logic induced by a
combination of syntax constructors with associated expressive one-step semantics distinguishes any two states up to
w-behavioural equivalence, and in case the final sequence of 7 stabilises at, or before w + w, also up to behavioural
equivalence. As an immediate application, we obtain expressive logics for all system types discussed in Example 2.

In particular, for image-finite simple probabilistic automata, we obtain a variant of the logic described in [13] which
is expressive w.r.t. behavioural equivalence, and hence also w.r.t. the strong version of the notion of bisimulation
considered in [13] (see also Example 7).

6. Modular construction of proof systems

This section extends the methods presented so far to also include the compositional construction of proof systems.
Our main result shows that this can be done in such a way that the combined proof system inherits soundness and
completeness from its building blocks. The key notion needed to modularise the construction of proof systems is that
of a proof system constructor, which operates on the category of boolean theories, described next.

Definition 36. The category BTh of boolean theories is specified by the following data:

e objects are pairs (A, @4) where A is a set (of atoms), and &4 C M A is a set (of theorems over A),
e morphisms f : (A, 4) — (B, @p) are functions f : A — B suchthatp € &4 — Mf(p) € Pp.

We write I} : BTh — Set for the first projection functor.

It is easy to see that I7; is actually a fibration that arises by change of base of the fibration Pred — Set along the
functor M [12], where Pred — Set is the standard fibration of subsets over sets. The fact that II; is a fibration is
however inconsequential for the later development.

The idea behind an object (A, @4) is that &4 contains the set of all provable formulas over atoms in A. Note that
closure under propositional reasoning and modus ponens is not required in general for boolean theories. However,
there is a canonical way of transforming an arbitrary boolean theory into one which has the previously mentioned
property. This is captured by the inclusion-preserving functor Cl : BTh — BTh which takes a boolean theory (A, ®)
to the boolean theory (A, @), with ¢’ being obtained by adding all propositional tautologies over A to @, and closing
the resulting set of formulas under modus ponens. An immediate consequence of this definition is that Cl o ClI = CI.
The boolean theories of interest in the following will be obtained by applying Cl to certain sets of axioms.

Using the category BTh of boolean theories, we can now define the notion of proof system constructor as follows.



C. Cirstea, D. Pattinson / Theoretical Computer Science 388 (2007) 83—108 97

Definition 37 (Proof System Constructor). Suppose S is a syntax constructor. A proof system constructor for S is an
inclusion-preserving, w-accessible functor P : BTh — BTh that satisfies IIj oP =S o M o ;.

Note that the above definition has several implications. First, it requires that P is compatible with S in the sense
that the diagram

BTh——+ +BTh

H]J ln]

Set m Set S Set

commutes, that is, P lifts S o M. The presence of M ensures that the syntax constructor is only applied to sets of
formulas that are closed under boolean connectives. Second, the requirement that P is w-accessible generalises a
standard requirement in proof systems, namely that an inference rule can only contain a finite number of premises.
Since P is w-accessible, and since every BTh-object (A, @) is an w-directed union of objects (C, ¥) with C and ¥
finite, the value P(A, &) is determined by the values P(C, ¥) with C a finite subset of A and V¥ a finite subset of @.
That is, any ¢ € P(A, @) is constructed using a finite number of atoms C C A, and is derived using a finite number
of premises ¥ C . The w-accessibility of a proof system constructor will later be shown to ensure that the induced
derivability predicate can be given an inductive characterisation.

The intuition behind the definition of a proof system constructor is as follows. The syntax constructor S specifies
a set of modalities to be added to the basic propositional language. The functor S o M takes a set A of atoms to the
set A’ obtained by applying the modal operators defined by S to propositional formulas over A exactly once. Now
a corresponding proof system constructor takes a set of theorems over A, which contains all provable facts among
propositional formulas over A, and produces a set of axioms over A’. Subsequently closing these axioms together
with all propositional tautologies over A’ under modus ponens yields a set of theorems over A’, which contains all
provable facts concerning the next transition step that can be derived from the given theorems over A. In other words,
a proof system constructor specifies how theoremhood can be lifted to formulas containing an extra degree of nesting
of the modal operators. Note that proof system constructors only axiomatise those judgements that are needed on top
of propositional logic.

Since the axioms and rules of modal logic only involve formulas of rank at most one, and since the premises of
these rules only involve formulas of rank zero, it is straightforward to encode the modal logic K into a proof system
constructor. A similar encoding can be given for the probabilistic modal logic described in [10]. The next example
describes these encodings, as well as other proof system constructors that correspond to syntax constructors defined
in Example 9.

Example 38. (1) For the constant functor TX = D and the associated syntax constructor Sp, we define a constant
proof system constructor Pp by Pp(A, &) = (D, '), where ¢ € &' C M D iff ' ¢, and I is defined by the
following axioms:

' \/ d (onlyif D finite) H =(dAd) (d+#d € D).
deD

(2) For the identity functor T X = X and the associated syntax constructor Sz, we define a proof system constructor
P74 by Pz4(A, &) = (SzaMA, &), where ¢ € &' € MS7;MA iff - ¢, and ' is defined by the following
axioms:

Fo— ¢

' off — ff H o(p — ¥) < (09 — oY) 7 op > oy

with ¢, € MA, where we write - ¢ for ¢ € &. Note that, while the last axiom above is written as an
inference rule, it actually represents an axiom schema giving an axiom of the form ' O¢ — O for any theorem
o —> Y e o
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(3) Consider the syntax constructors Sp and Sp, from Example 9. For a boolean theory (A, 9), define Pp (A, ) =
Pp, (A, &) = (SpMA, ¢') where p € &' € MSpMA iff I’ ¢, and ' is defined by the following axioms:

Fo—>v¢
HOp — Oy

Then, Pp (Pp,) is a proof system constructor for Sp (respectively Sp, ).

(4) Consider the syntax constructor Sp from Example 9. For p € QN [0, 1]and ¢ € A, let M,p = L1_,—¢ €
MSpMA, and E,¢ = L,p A Mpp € MSpMA. Recall that L, signifies “with probability at least p”;
accordingly M, stands for “probability at most p”, while E, stands for “probability exactly p”. Thus, given
the one-step semantics [Sp] of Example 21, we have

' Ott F Op Ay — O(g A Yr)

[Spld)(Mpp) = {neDX | D> ux) <p
xed*(¢)

ISpI)(Epp) = Y e DX | Y nx)=p
xed®(¢)

ford : A — PX and ¢ € MA. Now given a finite sequence of formulas ¢, ..., ¢, € MA, let 9 stand for
V i<ty <o <ty<m @1 A -+ A @y); in particular, ¢® = ff if k > m. Thus, the formula ¢® states that, from among
the formulas ¢1, ..., ¢, at least k are true at any point in X.

Next, for each boolean theory (A, @), define Pp(A, &) = (SpMA, &), where p € &' C MSpMA iff - ¢,
and ' is defined by the following axioms:

H Loy H Lptt H Lyp — —L;—¢ ' —Ly,p — Mpp
max(m,n)

FoOA "« y®
k=1

m n
l_/ </\ Lp,'(/)i) N (/\ Mqi 1pl) - LPI+“'+[7;71—(CI2+-~-+%)W1
Jj=2

i=1

with p + g > 1 being required in the third axiom.

All but the last of the above axioms capture immediate properties of the one-step semantics [Sp] defined
in Example 21. The last axiom exploits the well-definedness of integrals w.r.t. probability distributions. To
see this, assume that the formulas ¢1, ..., @n, ¥1,..., ¥, € MA are interpreted usingd : A — PX, and
let dﬁ(goi) = E; fori = 1,...,m and dﬁ(wj) = Fj for j = 1,...,n. Then, the “premise” of the last
axiom holds precisely when the sum of the characteristic functions of Ey, ..., E, coincides with the sum
of the characteristic functions of Fi, ..., F,,. Whenever this is the case, if & : X — [0, 1] is a probability
distribution, we also have that ) /* | u(E;) = Z?:l w(F;). This equality is further exploited in the “conclusion”
of this axiom: whenever u(E;) > p; fori = 1,...,m and u(F;) < g; for j = 2,...,n, then necessarily
w(F1) = pr+-+pm— (@2 + -+ qn)-

The functor Pp : BTh — BTh defined above qualifies as a proof system constructor for Sp.

We conclude this example by noting that a standard proof system consisting of the axioms and rules in the
definition of Pp (with I replaced by ) together with the rule:

Fooy
FLyp <> Ly

has been studied in [10]. We note, however, that by taking m = n = 1 in the last axiom defining Pp, one obtains
both of the following:

Fo <oy Fo oy
H L,p— L,y H L,y — Lpp

and therefore the additional rule used in [10] is redundant.
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The previous example explains our choice of terminology as regards proof system constructors. Each of the proof
system constructors in Example 38 gives rise to a standard proof system for the language induced by the corresponding
syntax constructor. For example, replacing the symbol -’ by I in the axioms defining the proof system constructor
Pp for Sp yields a set of axioms and rules for standard modal logic.

Now recall that the language £(S) induced by a syntax constructor S was defined as the smallest set of formulas
which is closed under the application of S, as well as under propositional connectives. Similarly, a proof system
constructor P for S induces a derivability predicate on the language £(S), defined as the set of facts that can be
inferred by applying P together with propositional reasoning and modus ponens.

Definition 39 (Theory Induced by P). The theory induced by P, denoted (A(S), Pp), is the least boolean theory of
the form (A(S), @) with the following properties:

e CI(A(S), 9) C (A(S), 9), and
e P(A(S). 9) < (A(S). 9).

We write -p ¢ for ¢ € Pp.
Equivalently, (A(S), §p) can be characterised as the least boolean theory of the form (A(S), @) which satisfies

o (A(S), ?) contains all instances of propositional tautologies,
o (A(S), ?) is closed under modus ponens,
e P(A, ¥) C (A(S), @) for any (A, ¥) C (A(S), &) with A and V¥ finite.

Note that, since P lifts S o M, we have (II} o P)(A(S), &p) = (S o M o II})(A(S), Pp) = (S o M)(A(S)) =
S(L(S)) = A(S), and therefore the theory induced by P is well-typed.

We now apply our main programme also to this definition, and show that the theory induced by P can be viewed as
the stratification of a sequence of boolean theories o5 < £"(S). This will open the road for the proof of soundness
and completeness, where induction on the rank of formulas will be available as a proof technique.

Definition 40. The boolean theories (A"(S), #p) with n € w are defined by:

o (A%S), 2) = Cl(@, 0);
o (A™(S), #51) = (Clo P)(A"(S), &p) forn € w.

We write -5, ¢ for ¢ € &p, withn € .

Note that, since [T oCl = I} and IT)oP = SoM oI}, we have (II;oCloP)(A"(S), #§) = (II10P)(A"(S), ¥p) =
(SoMoll))(A™(S), Pp) = (SoM)(A™(S)) = A1 (S) forall n € w, and therefore the boolean theories (A" (S), )
with n € w are well-typed. Moreover, the following holds:

Proposition 41. Forn € w, (A"(S), #8) < (A" (S), o5).
Proof. Induction on n, using the fact that both Cl and P preserve inclusions. [
We are now ready to give an inductive characterisation of the theory induced by P.

Proposition 42. The boolean theories (A(S), ¥p) and | J,c,,(A"(S), Pp) coincide.

new

Proof. Induction on n proves (A"(S), p) S (A(S), p) for all n € w, which then yields |, (A"(S), 2p) <
(A(S), Pp). The reverse inclusion follows by structural induction over @p: First, any ¢ € @p which is an instance of
a propositional tautology belongs to some £"(S) = M.A"(S), and hence to @5. Second, if ¢ and ¢ — ¢ are in Pp,
and by the induction hypothesis, also in @p for some n € w, then closure of @5 under modus ponens gives ¥ € @p.
Finally, suppose that ¢ € P(A(S), ®p). By w-accessibility of P, we can assume that ¢ € P(A, ¥) for some (A, ¥) C
(A(S), op), with A and V¥ finite. By the induction hypothesis, there exists n € w such that (A, ¥) C (A"(S), p).
Hence, ¢ € P(A, ¥) € P(A"(S), ¢5) < CI(P(A"(S), ¥p)) = (A™1(S), @,’D’H) C Unew(A"(S), 3). This

concludes the proof. [
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As a result of Proposition 42, we can use induction on n to prove properties of (A(S), Fp). In the following, we
consider soundness and completeness of (A(S), Fp) w.r.t. the coalgebraic semantics induced by a one-step semantics
[S17 for S, and show that these follow from soundness and completeness conditions involving [S1? and P.

Definition 43 (One-Step Soundness and Completeness). A boolean theory (A,F) is sound (complete) w.r.t. an
interpretation d : A — PX if I ¢ implies d*(¢) = X (respectively d*(¢) = X implies - ¢) for any ¢ € M A.

A proof system constructor P for S is one-step sound (one-step complete) w.r.t. a one-step semantics [S]7 if
(CloP)(A, F) is sound (respectively complete) w.r.t. [[S]]T(dﬁ) :SMA — PT X whenever (A, ) is sound (complete)
wrt.d: A — PX.

Using induction, we can derive soundness and weak completeness in the standard way from their one-step
counterparts; due to the lack of compactness, our logics usually fail to be strongly complete.

Theorem 44 (Soundness and Completeness). If the proof system constructor P for S is one-step sound (complete)
w.rt. [S17, then (A(S), Fp) is sound (respectively complete) w.r.t. the coalgebraic semantics of L£(S), that is, =1 ¢
if (only if) Fp @ for all ¢ € L(S).

Proof. We assume that T1 # @, as otherwise TX = ¢ for all X € Set, and the claim is trivial. If the functions
d, : A"(S) — PT"1 with n € w are as in Definition 31, then it follows by induction on n that I—’E, is sound
(complete) w.r.t. d,, for n € . Now soundness (completeness) of (A(S), Fp) w.r.t. the coalgebraic semantics of L(S)
amounts to p ¢ implies [¢]lc = C for any T-coalgebra (C, y) (respectively [[¢]lc = C for any T'-coalgebra (C, y)
implies Fp @). Moreover, if ¢ € £"(S), then by Proposition 32, [¢]lc = C is equivalent to 75)/,1 (dﬁ (¢)) = C. Thus,
assuming that P is one-step sound, it follows that (A(S),F) = (U, ¢, (A"(S), ) is sound w.r.t. the coalgebraic
semantics of £(S). Now assume that P is one-step complete, and let ¢ € £"(S) be such that [¢]lc = C for any
T -coalgebra (C, y). Consider the coalgebra (C, y) = (T"1, T"i), where i : 1 — T'1 is chosen arbitrarily. Then,
(T"i), = idrny : T"1 — T"1. The fact [¢]lc = C now gives dg (p) = T"1, and hence, using the completeness of
I—"P w.r.t. dy, I—’,é, @. Thus, Fp ¢, which concludes the proof. [

In the case of standard modal logic, the axioms and rules given in Example 38 (with - replaced by F) together
with all instances of propositional tautologies and the modus ponens and uniform substitution rules, form a sound
and complete proof system. Similarly, for probabilistic transition systems, the axioms and rules given in Example 38
yield a sound and complete proof system: this was proved in [10] using the standard filtration method. However, these
results are of limited usefulness here, since in order to be able to derive soundness and completeness results for more
complex signature functors, defined in terms of 7P and D, we must prove that the proof system constructors Pp and
Pp are one-step sound and complete.

We now establish one-step soundness and completeness for all the proof system constructors introduced in
Example 38. Together with the fact that the combination of proof system constructors preserves one-step soundness
and completeness (which we will establish later), this puts us in the position to apply our modular techniques to a
large class of probabilistic system types, including probabilistic transition systems and probabilistic automata.

We begin with a simple technical lemma; recall that a disjunctive clause over a set A of atoms is a formula of the
forma; v---Va,Vv-a;Vv---Vv-a, withm,n >0anday,...,an,...,a},...,a, € A.

Lemma 45. Suppose (A, &4) € BThand let (A,+) = CI(A, @4). Ifd : A — PX is an interpretation, the following
are equivalent:

(1) (A, ) is sound (complete) w.r.t. d,
(2) d(¢) = X if (only if) & @ for every disjunctive clause ¢ over A.

Proof. Follows immediately by converting every formula ¢ € M A into conjunctive normal form. [
We can now tackle completeness for our basic proof system constructors.

Proposition 46. The proof system constructors Pp and P, defined in Example 38 are one-step sound and complete
w.r.t. [Spll and [Sz4]l, respectively.
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Proof. One-step soundness of both proof system constructors follows easily by unfolding their respective definitions.
To show one-step completeness, we fix (A, ) that is complete w.r.t. d : A — PX.

For the one-step completeness of Pp, we have to show that (Cl o Pp)(A,F) = (SpMA,F’) is complete
w.rt. [Spld?) : SpMA — PD. Note that SpMA = D, and hence ([Sp(d?))? : MD — PD is the inductive
extension of the mapping x — {x}. For ¢ € M D, we abbreviate ([[SD]](du))ﬁ(ga) by [¢]. Using this notation,
by Lemma 45 it suffices to show that [\/}Z; =¢; v \/_; ¥;1 = X implies = \/[L; —=¢; v \/_; ¥;, where

. m n : : / m n :
@i, ¥j € D. Thatis, we have to show that [\’ ¢;1 € II\/j=1 ¥l implies =" A/, @i — \/j=1 ¥ ;. Assuming that
TN, @il € [[\/’}zl ¥ ;1 holds, we have one of the three cases:

Casem = 0. Then [\/L; ¢;] =D C [\V/'j=i ¥;1, hence D is finite and {; | 1 < j < n} = D. In this case, we
have ' \/ cp d, and H’ \/;'»:1 ¥ follows by propositional reasoning.

Case {¢; | 1 <i < m} = {d} for somed € D. Then there exists 1 < j < n withy; =d = ¢y, and since d — d
is a propositional tautology, the claim follows by propositional reasoning.

Case {¢; | 1 <i < m} D {do,dy} for some dy # dy € D. Then [\~ ¢:] = ¥, and we have, by the definition of
Pp, that \{L; ¢i — do Ady — ff — \/'_; ¥}, and the proof of the claim is complete.

We now establish the one-step completeness of P74, where we have to show that (CloPz,)(A, F) = (SzuMA, )
is complete w.r.t. [Sz,1(d*) : SzuMA — PX. Similarly to the proof of the one-step completeness of Pp, and also
abbreviating ([Sz41(d%))* () by [¢], it suffices to show that [¢ — ] = X implies M ¢ — ¥, where ¢ =
AL, Og; and ¢ = \/;f:1 Oy with @1, ..., @m, ¥1,..., ¥, € MA. The assumption that [¢ — ] = X together
with the definition of [Sz4]l give (N, d*(¢:)) < U, d*(¥)), or equivalently, d*(A\L; ¢i — \/j_; ¥;) = X.
The completeness of (A, ) w.rt. d now gives = A7, ¢i — \/’}=1 ;. Finally, the axioms defining Pz, can be
used to derive first H O AL, ¢ — O \/?=1 ¥, and then, also using propositional reasoning and modus ponens,
' AZ1 ©¢i — \/j_; O¥;. (Note that the first two axioms in the definition of Pz, result in the modal operator O
distributing over all boolean operators.) Thus, - ¢ — . This concludes the proof. [

We proceed to establish one-step completeness for the powerset functor (as in [24], but with a different proof) and
the probability distribution functor.

Proposition 47. The proof system constructors Pp and Pp, defined in Example 38 are one-step sound and complete
w.rt. [Spll and [Sp, 1, respectively.

Proof. The one-step soundness of Pp w.r.t. [Sp] follows easily from the definitions of Pp and [Sp]. To prove
one-step completeness, we fix (A, ) complete w.r.t. d : A — PX, and show that (Cl o Pp)(A,F) = (SpMA, )
is complete w.r.t. [Sp](d*) : SpMA — PPX. By Lemma 45, it suffices to show that ([Sp](d*))* (¢ — ¥) = PX
implies ' ¢ — ¥, where ¢ = A/ Og; and ¢ = \/}_; O with o1, ..., @, Y1, ..., ¥ € MA. So assume, for
the sake of contradiction, that dﬁ(/\l’-":1 o) & dﬁ(lﬂj) for any j € {l,...,n}. By choosing x; € a'ﬂ(/\l’-":l i) \
d*(y)) for j € {1,...,n}, we obtain {xi,...,x,} € ([SpIEN DAL @) = ISpIE@)) (AL, Ogpi) <
([SPI@)*(\V/;=; Oy)). This yields jo € {1,...,n} such that {xi,...,x,} € ([Spl(d*))*([@y ). But this
contradicts the fact that x;, ¢ dﬁ(d/jo). Hence, there exists some j € {l,...,n} such that d:t(/\:":1 @) C d° W)
(or equivalently, d*(A\'L, ¢; — ;) = X). The completeness of (A, ) w.r.t. d now gives = A", ¢; — ;. The last
axiom in the definition of Pp (see Example 38) then gives - O AL, ¢; — O, which, together with the second
axiom in the definition of Pp and some suitable use of propositional reasoning, yield ' A7, Og; — Oyj. Some
further use of propositional reasoning finally gives - A, Og; — \/5': , Oy;, that is, ' ¢ — o as required. The
one-step soundness and completeness of Pp, w.r.t. [Sp, ] is proved similarly. O

Proposition 48. The proof system constructor Pp defined in Example 38 is one-step sound and complete w.r.t. [Sp].

Proof. The one-step soundness of Pp w.r.t. [Sp]l follows easily from the definitions of Pp and [Sp] (see also the
discussion motivating the last axiom in Example 38).

The one-step completeness of Pp w.r.t. [Sp]l is proved using a version of the theorem of the alternative. Before
stating this theorem, we fix some notations. If Z is a sub-vector space of QV, we write Z for the orthogonal subspace
{z € QN | zz = 0 for every z € Z}, where, for z = (z1,...,zy) and Z = (Z1,...,Zn), 22 = 2121 + - - + Znzw is
the usual dot product. Also, if ¢ € Q and [/ is an interval in QQ, we write ¢ I for the interval in QQ defined by the set
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{g =i | i € I}. We identify an element ¢ € QQ with the singleton set {g} and write I < J,for I, J € Q wheneveri < j
foralli € I and all j € J. In particular, I > 0 is used as a shorthand fori > O foralli € I. Finally, if I1, ..., Iy are
intervals in Q, we write I; +- - - + Iy for the interval {i; +---—+i, | i1 € I1, ..., in € In}. The previously-mentioned
result can now be stated as follows.

Theorem 49 (Rockafellar [26]). Let Z be a subspace of QN and 1y, ...,In be intervals in Q. Then, one and only
one of the following alternatives holds:

(*) There exists a vector 7z = (21, ...,2N) € Z suchthatzy € Iy, ...,zNy € IN;
(*¥*) There exists a vector 7 = (Z1,...,2N) € Z+ suchthat 7Ly + -+ Zn Iy > O.

We now return to the proof of one-step completeness of Pp. We fix (A, F) complete w.r.t. d : A — PX, and
show that (Clo Pp)(A,F) = (SpMA, ) is complete w.r.t. [Sp(d*) : SpMA — PDX. Again, by Lemma 45, it
suffices to show that (ISpll(d*))*(¢ — ¥) = DX implies ' ¢ — v, where 9 = AiL| Lo, ¢ and = \/i_; Lg;¥;
with @1, ..., om, ¥1, ..., ¥, € MA. This can, in turn, be reduced (through propositional reasoning and the use of the
second axiom in the definition of Pp) to show that =" Litt A ¢ A =y — ff. To show this, let ety = 1 and ¢ = tt, and
consider all (finitely many) formulas of the form & = gp(/) A A@y A 1//{ A--- Ay, where each <plf is either ¢; or —¢;,
each lp;. is either ¥; or —;, and such that I# £ — ff. Now let = contain exactly one such & from each equivalence
class for the equivalence relation & ~ &’ iff & < &’. Some immediate properties of = are:

e HENE — ffforany &,& € Zsit. & £ &/,

[} |_ \/EE = S
Next, let L' € MSpMA consist of formulas which contain only ¢;s, ¥;s and &s as atomic sub-formulas, and
only multiples of % as probability values, where ¢ is the smallest common denominator of «q, ..., &y, B1, ..., Bn-

Showing that ' Litt A ¢ A =y — ff can be reduced (through propositional reasoning and the use of the fourth axiom

in the definition of Pp) to show that = Ao Lo, i A N\ j—(Mp,j A —Ep; ;) — ff. So assume, for the sake of

contradiction, that this does not hold. We can then construct a maximally consistent set of formulas ¢ € L’ which
contains Ly, ¢; fori = 0,...,m, as well as Mﬁj ¥ and —|E,3j1p.,' for j = 1,...,n. As aresult of being maximal, ¢

will contain, foreach ¢ € {¢g, ..., @} U{¥1, ..., ¥,} UZ and each m € [0, 1] which is a multiple of qi, one of L,,¢
or —~L,,¢, one of M,,¢ or =M,,¢, and one of E,,¢ or —E,;,¢. We now define

my =max{m | L,{ € 9} M; =min{m | M;,¢ € ¢}
for & € {go, ..., om} U{¥1, ..., ¥,} U Z. The fact that @ is maximally consistent gives:

o m; < M;,
o citherm; = My and E;y & € @, 0rmy # M and Ey¢ ¢ @ forany a,
o myy = My, =1,

where the first and third axioms in the definition of Pp are needed to obtain the last statement. We can then apply
Rockafellar’s theorem to the subspace

teZ teZ
F&—o; F&—1;

where & ranges over Z, and to the intervals I; defined by

(m{,M{) 1fm4~ #M{

I =
¢ {m;} ifmgzMC.

The first alternative in Rockafellar’s theorem yields a vector

W)z e(po, .o m U1, ¥ )UE € Z
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such that v; € I, for each ¢. This, in turn, allows us to construct a probability distribution w4 : X — [0, 1] which has
the property that w([¢]]) € I, for each ¢ (where we use w([[¢]]) as a shorthand for Zx ed?(¢) 1(x)), and moreover,
satisfies all formulas in @: we pick xz € d(§) # @ (as € I/ ff and (A, I-) is complete w.r.t. d) for each & € =, and
define p1(xg) = vg foreach & € =, and u(x) = O elsewhere. The properties of = mentioned earlier together with the
soundness of (A, ) w.r.t. d ensure that y is a probability distribution: ) s = Ve = Y gt Ve = D gy, V& = Vg €
{my,} = {1}. Also, by construction, u([§]]) = vs € I, while for ¢ € {1, ..., ¢u}, the fact that u([[¢]]) € I, follows

from u([¢l) = Zg»—w n(ED) = Zg,_(p Vg = vy, and similarly for € {1, ..., ¥,}. Finally, the fact that . satisfies
all formulas in @ follows by case analysis on the basic formulas in @:

o If Ly¢ € &, then o < m¢, and hence u([[¢]) > m; > «, i.e. u satisfies the formula Ly¢. If =Ly € P, then
since @ is maximally consistent, the fourth axiom in the definition of Pp together with propositional reasoning
give Myt € & and —E,¢ € &; hence, o > M,, and either M; = m; # o or M; # m;. In the first case,
n(lZD) = M; < o, whereas in the second case, ([¢]) < M; < a. Hence, in both cases, u satisfies the formula
—Ly¢.

e The cases of My¢ € ¢ and My ¢ € P are treated similarly.

e The cases of E,¢ € @ and —Ey¢ € @ are treated using the definition of E,¢.

Now since ¢ contains Ly;¢; for i = 0,...,m, as well as Mﬁjiﬂj and —|Eﬂ_/.1pj for j = 1,...,n, we have
[T [[(SD]](dﬁ))ﬁ(w) \ ([[Sp]](dﬁ))ﬁ(w). Thus, under this alternative, we have arrived at a contradiction.
The second alternative in Rockafellar’s theorem yields values a;, with ¢ € {@o,...,@u} U {¥1, ..., ¥} U Z,

subject to the following conditions:

(D) Y, azve =0forallv € Z;
(2) ang Ig > 0.

By manipulating these (in)equalities, namely multiplying by the least common denominator of the a;s and
separating positive coefficients from negative ones, we obtain non-negative integer values b, and b , with ¢ €
{(p0’~-'a(pm}u{1/f17" I/In}u‘—"SUChthat

Zb;v; Zb’vg forallv € Z (1)

Zbgzg>2b Z;. @)

We then define the formulas ¢y, ..., ¢, ¢{, ..., ¢/ € {@0, ..., @m} U{¥1, ..., ¥y} U Z, by taking b, copies of each
¢ in ¢y, ..., ¢, and bg copies of each ¢ in {1’, e, ;l’. We immediately obtain Lm:,- ;i e fori = 1,...,k and
MMg, g‘/’. € ¢ for j =1,...,1. Moreover, the following hold:

j

(1) [ /\?:f(k’l) é-(l) o é-/(i)

@) X, kMg > Zj:l ..... I ng’»
To see why the statement in item (1) above is true, note that the equality (1) results in the sum of the characteristic
functions of dj(gl), R dj(gk) being equal to the sum of the characteristic functions of dﬁ(gl’), e, dﬁ(gl’): for each

x € X, substituting the vector v € Z defined by v, = 1if x € dﬁ(g) and v; = O otherwise into (1) gives
the equality of the previously-mentioned functions on the value x. As a result, we have d%(¢®) = d%(¢’?D) for
i =1,...,max(k, ), and hence d" (/\max(k D W & ¢’y = X. Now the completeness of (A, F) wrt.d : A — PX
gives /\mdx(k D@ o @)

The 1nequahty in item (2) above follows directly from the inequality (2), after recalling that /, is either the set
{m} or the open interval (m;, M), and hence the lower endpoint of the interval ) ¢beLeis > i=1....k M¢;» while the

upper endpoint of the interval ) ¢ b’g I; isy” j=t,0 My
J
Now let p = M; andg =mg +---+mg — (M; -+ M{ /). Item (1) together with the last axiom defining '
give H (/\1 1 Lm{ L) N (/\ i—n MM / { ) = Ly ;1 Hence, since @ is maximally consistent, and since each of Lm{ gi

withi =1,...,k and MM / ; with ] =2,...,1 belong to &, so does L,¢{. Moreover, by item (2) we have p < ¢,
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hence (1 — p) + g > 1. Now M,¢{ € @ implies, by the definition of M, that L;_,—¢{ € &, hence, by the third
axiom in the definition of Pp, we have —L,¢] € @,as (1 — p) +¢q > 1. Asalso L,¢] € @, we have arrived at the
required contradiction also under the second alternative. This concludes the proof. [l

We note that, while the proof of one-step completeness of Pp resembles the completeness proof in [10] (which
also uses Rockafellar’s theorem), the one-step completeness of Pp will, in addition, allow the modular derivation of
completeness results for functor combinations.

In what follows, we show how one can combine proof system constructors for simple languages in order to derive
proof systems constructors, and hence proof systems, for more complex languages. Moreover, we show that whenever
the building blocks of such constructions are one-step sound and complete w.r.t. some given one-step semantics, the
resulting proof systems are sound and complete w.r.t. the induced coalgebraic semantics. For ease of exposition, we
abbreviate [k;]¢ 1= —(k;)—@ € M((S| ® Sy)L), where ¢ € MS;L andi € {1, 2}.

Definition 50 (Combinations of Proof System Constructors). Let (A1, 1) and (A3, F2) be boolean theories.

(1) We let (A1,F1) ® (A3, ) = (MA] ® M Ay, Fg), where - ® _ is defined on sets as in Definition 10, and the
predicate g, is defined by the following axioms:

Fe [m]ff — ff Fo [Tl — ¥) < ([mile — [mi]¥)
Fio—>y
Fe (il — [mily
(2) We let (A1,F1) @ (A2, F2) = (MA1 & MAj, g), where _ @ _ is defined on sets as in Definition 10, and the
predicate g, is defined by the following axioms:
Fo [kt Fo [kile Alkily — [kil(p A )
Fo lalff vkt Fe lkille V) — [kile Vv [kily

Fo [k11ff A [2]ff — ff Fo [Féi]‘fi;:lffxiw

(3) For an arbitrary set E, welet (A, F1)OFE = ((MA1)OE, FoEg), where _.OF is defined on sets as in Definition 10,
and the predicate o is defined by the following axioms:
Fok [elff — ff Fok lel(¢ = ¥) < ([elp — [e]y)

Fro—> ¢
Fok lelp — [ely’

If Py and P; are proof system constructors for S; and S, respectively, define:

(P1®P2)(A,F) = (CloP)(A,F) ® (Clo P2)(A,F)
(P1®Py)(A, ) = (CloP)(A,F) @ (Clo P)(A,F)
(PiOE)A,F) = CloP)NA,FHOE
(PieP2)(A,F) = (P1oCloPy)(A,1).

We note in passing that, in the case of g and ¢ g, the axiomatisations used here have been chosen so as to minimise
the number of axioms required. An alternative, equivalent axiomatisation for g, which is closer in spirit to the
definition of g, can be given by replacing the first two axioms in the definition of g by:

Fe [mi]tt Fo [mile Almily — [mil(e A )
Fe [mil—¢ — —[mile Fo [ille VvV ¥) — [mile V [mily
(and similarly for o E).
With these definitions, we obtain that one-step soundness and completeness are preserved by combinations of proof

system constructors; for readability we have suppressed the dependency of the one-step semantics on the signature
functor.



C. Cirstea, D. Pattinson / Theoretical Computer Science 388 (2007) 83—-108 105

Proposition 51. Suppose P; is a proof system constructor for S;, for i = 1,2, and E is an arbitrary set. Then,
P1 ® Py, Py ® Py, Py © E and Py © Py are proof system constructors for S| ® Sy, S1 ® S, S| © E and S; © Sy,
respectively. Moreover; if P| and P, are one-step sound (complete) w.r.t. [S1] and [S;], respectively, then P| @ P>,
P ® Py, P1 © E and Py © P; are one-step sound (complete) w.r.t. [S; ® S71, [S1 @ S21, [S1 © E] and [S1 © S11,
respectively.

Proof. It is immediate from the definitions that P; ® P, P; & P,, P ® E and P; ® P, are proof system constructors.
Also, the one-step soundness and completeness of P; © P, follows directly from the definitions.

Checking the one-step soundness of P ® Py, P; @ P, and Py © E is just a matter of unfolding the respective
definitions. For the one-step completeness of P; ® Py, P; @ P, and P; © E, we assume that P; is one-step complete
w.r.t. the one-step semantics [S; ]|, where [S;]| = [S;]” is a one-step semantics for S; w.r.t. the endofunctor 7;, for
i = 1, 2. Throughout the proof, we fix (A, ) € BTh complete w.r.t. d : A — PX. We write Fp for the entailment
relation on (Cl o P)(A, ), whenever P is a proof system constructor.

We first consider the one-step completeness of P; P, w.r.t. [S; ®S,]. We have to show that (Clo(P;®P2))(A, F)
is complete w.r.t. [S; ® S;1(d%) : MS{MA ® MS;MA — P(T1 X x T»X). By Lemma 45, it suffices to show that
(I[S1 ® S2l@) (¢ — ¥) = TiX x X implies Fp,gp, ¢ — ¥, where ¢ = Ai_[m1lp} A N_[72]¢; and
v = \/ﬁzl [mhlfl.l \Y, \/l;zl [nz]w}. Using the fact that [r;], for i = 1, 2, distributes over all propositional connectives
(as a result of the axioms in the definition of Fp, gp,), this can be reduced further to assuming ¢ = [1]e1 A [72]02
and ¢ = [m1]Y V [m2]¥n (where we take ¢ and ¢; to be ttif n = 0 or m = 0, respectively, and | and ¥ to be ff
if ] = 0 or k = 0, respectively). Writing S for S; ® S, our assumption is now

(ISTE@*)* (L1 1e1) N (ISTEH)* ([m2le2) S (IST@H)* (1 1¥1) U (IST(A))* ([7r2192)

and we have to show that Fp,gp, [T1]@1 A [m2]e2 — [T1]¥1 V [m2]92.

Unravelling the definition of [S]] = [S; ® S»1l, we obtain that ([S;](d*))*(¢;) S ([Si1@)) () fori = 1
or i = 2. By completeness of P;, we obtain that Fp, ¢; — 1;, and from the definition of Fp ,gp,, we conclude
Fp,oP, [milei — [m;]¥;, from which we obtain the desired conclusion Fp, gp, [T1]l@1 A [m2]@2 — [71]e1 V [m2]02
by propositional reasoning. The one-step completeness of Py ® E is proved analogously.

We now turn to the completeness of Py @ Py w.rt. [S; @ Sy]. As above, it suffices to show that ([S; &
S:1@d)ie — ) = T1X + X implies Fpop, ¢ — V¥, where ¢ = /\l'.'zl[/q](pi1 N /\7’:1[/(2]%2 and
v = \/5:1 [/q]lpil \Y \/];:l [/Q]I//f.. We distinguish several cases:

Case 1.1 = k = 0. Then ¢ = ff and (IS ® S21ld"))* () = . Let o1 = Ai_; ¢/ and 9o = A, ¢7.
Then ([S11(@*)*(¢1) = ¥ and ([S211(d*))*(p2) = @ by the definition of [S; & S; ]|, hence p, ¢; — ff and
Fp, @2 — ff by one-step completeness of Py and P;. Using the last rule in the definition of p, gp,, the axiom
Fo [k1]ff A [k2]ff — ff and propositional reasoning, we obtain Fp gp, [k1l@1 A [k2]lpa — ff. Given that [x;]
distributes over conjunctions (as a result of the axioms in the definition of F-p, gp, ), this shows -p gp, ¢ — Y.

Case 2.1 > 0 and k = 0. Taking | = \/g=1 1//1.1 and ¢1, ¢ as above, we have

(ISt ® S21@®)*([x11e1) N ([S1 ® S21(d*))* ([k2]92) S ([S1 ® Sall(d®)? (i1 1¥r1)

from which we deduce that ([S;1(d*))*(¢1) € ([S11(d*))* (1) by the definition of [S; @ S,]. Hence, by one-
step completeness of Py and P>, we have Fp, ¢1 — 1, which yields Fp,gp, [k1l¢1 — [k1]1¥1, and our claim
Fp,eP, ¥ — ¥ follows by propositional reasoning, using the distributivity of [«] over conjunctions and non-empty
disjunctions.

Case 3.1 =0and k > 0. Similar.

Case 4.1 > 0 and k > 0. Taking ¢, @2, ¥ as above and {, = \/I;'=1 (pjz., we have that -p, ¢p, [k11ff v [k2]ff —
[k1]¥1 V [k2]2, hence Fp gp, [k1]¥1V [k2]2 and therefore Fp, gp, [k1l@1 Alk2lpar — [k11¥1 V [k2]Y2. The claim
that =p, gp, ¢ — ¥ now follows by propositional reasoning, using the fact that [«;] distributes over conjunctions and
non-empty disjunctions. [J

An important observation is that, if P; and P, are defined in terms of axioms (as is, for instance, the case for
Pp and Pp), then all their combinations can be described in the same way (namely by incorporating the axioms of
Definition 50 together with all propositional tautologies and modus ponens with the original definitions of P and P,).
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Below we only give the full axiomatic definition of P; ® P5. The definitions of P; ® P2, P; @& P, and P; © FE are
similar.

Recall from Example 11 that the composition of syntax constructors can be thought of as introducing an additional
sort. In the same way, the composition of proof system constructors can be regarded as introducing a derivability
predicate on formulas of this sort: suppose P and P, are defined in terms of the rules (possibly with empty premise)
‘R1 and R, respectively. Then, for a boolean theory (A, ), the boolean theory (P; © P2)(A, ) = (S MS; M A, H")
is generated using an intermediate derivability predicate ' on Sy M A, by means of the following axioms:

- -
¢ (if—(p c R2>

(if p is an instance of a tautology)

|_/IO l_/ p l_/ ,0
l_/ p l_/ )O — IO/ , l_/ p . |_/p
/ (modus ponens for F') ~ if —— e Ry
H oo’ " o " o’

where S and S; are the syntax constructors associated to P; and P», respectively, ¢ ranges over formulas in M A, p
and p’ range over formulas in MS; M A, and ¢’ ranges over formulas in MS; MS; M A. In particular, the second and
third rules account for the presence of Cl in the definition of P; ® P.

As we have already argued in the beginning, a large class of systems, including Kripke structures, (probabilistic)
transition systems and probabilistic automata can be modelled as coalgebras of signature functors of the following
form:

T:=D|Zd|Po | PIDITi x| T1+T> | TiE | TioTs

where D and E are arbitrary sets.

We can therefore use Propositions 12, 26, 35 and 51 to derive, for any (probabilistic) system type of the above form,
a logic which is sound and complete, and which is also expressive provided that the unbounded powerset functor is
not used in the signature functor.

Example 52 (Probabilistic Automata). Simple probabilistic automata [29] are modelled coalgebraically using the
functor T = (P o D)F. The language L1 = L(T') obtained by applying the modular techniques presented in Section 3
can be described by the following grammar:

Li>¢u=fflo—¢ [y (¥ € L2)
Lr > ¢yu=ff|y -y |08 & € L3)
L33 &u=1ff|&§>E& | Ly (p € Ly).

The coalgebraic semantics = of £ is obtained automatically from the one-step semantics for Sp and Sp (as defined
in Example 21), using the modular techniques presented in Section 4. The resulting logic is essentially the same as the
probabilistic modal logic of [13]. Moreover, if we replace the unbounded powerset functor by its finite variant in the
signature functor T and adjust the one-step semantics according to Example 21, Proposition 35 automatically yields
a Hennessy—Milner result for this logic (w.r.t. image-finite simple probabilistic automata).

In addition, the techniques described in this section allow us to derive a sound and complete proof system for the
above logic, both w.r.t. simple probabilistic automata and w.r.t. their image-finite variants. This proof system can be
described by three entailment relations, corresponding to entailment in £, £, and L3, respectively, as follows:

0. Axioms for all ; (¢, ¥ € L;):

Fi ¢ (¢ instance of tautology) i - 11;0 - W_
i

1. Axioms for 1 (¢, ¥ € L,¢ € E):
oo —> ¢
Fq [e]ff — ff F1 lelle — ¥) < ([elp — [el¥) Flele = Ly

2. Axioms for b3 (¢, ¥ € L3):

F3o— ¥

- Ot =, O O O _
2 2Up A0y — Ul AY) 5 Op = 0y
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3. Axioms for 3 (¢, ¥, @i, ¥j € L1, p,q € QN [0, 1]with p+¢g > 1,m,n > 0):
3 Lop b3 Lptt F3 Lo — —Lg—e F3 =Ly — Mpe

max(m,n)

H R oy
k=1

m n
F3 (/\ Lm‘ﬂt’) AN Mg Vi | = Lpittpp—(@rt-tan ¥1
j=2

i=1

Now Proposition 42 shows that the entailment relation -; defined above coincides with the entailment relation
defined by iteratively applying the corresponding proof system constructor. Since all our constructions preserve
completeness, we obtain =7 ¢ iff | ¢ for all ¢ € Ly, i.e. completeness of -1 w.r.t. the coalgebraic semantics
of L.

7. Conclusions

We have studied modular construction principles for coalgebraic logics. When modelling systems coalgebraically,
one typically constructs an endofunctor that represents the behaviour of the associated class of systems from a small
number of basic ingredients, such as constants, powersets and probability distributions, by means of a small number
of operations, viz products, coproducts and functor composition. We have demonstrated that this modular approach
carries over to the associated logics. On the logical side, every endofunctor is paired with a proof system constructor,
and operations on endofunctors such as products and functor composition give rise to corresponding operations on
proof system constructors. By showing that the basic ingredients admit a (sound and) complete proof system, we
have shown (soundness and) completeness for combined systems by showing that the operations on proof system
constructors preserve (soundness and) completeness. In this way, we have obtained (sound and) complete logics for
a wide range of state-based systems, in particular for the probabilistic automata of [29], for which completeness was
hitherto an open question.
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