


THE JOURNAL OF
LOGICAL AND ALGEBRAIC METHODS IN PROGRAMMING

Volume 83, issue 2, March 2014

ELSEVIER
Amsterdam-Boston-London-New York-Oxford-Paris-Philadelphia-San Diego-St. Louis




The Journal of Logical and Algebraic Methods in Programming is indexed/abstracted in Anbar Electronic Intelligence, ABI/Inform,
Computing Reviews, Engineering Index, Engineering Information Abstracts, INSPEC Abstracts, Mathematical Reviews, Computer &
Information Abstracts, ISI/CompuMath, ISI Current Contents, ISI Citation Index, ISI Current Contents/Engineering and Computing &
Technology. Also covered in the abstract and citation database Scopus®. Full text available on ScienceDirect®

Publication information: The Journal of Logical and Algebraic Methods in Programming (ISSN 2352-2208). For 2014, volume 83
(6 issues) is scheduled for publication. Subscription prices are available upon request from the Publisher or from the Elsevier
Customer Service Department nearest you or from this journal’s website (http://www.elsevier.com/locate/jlamp). Further
information is available on this journal and other Elsevier products through Elsevier's website (http://www.elsevier.com).
Subscriptions are accepted on a prepaid basis only and are entered on a calendar year basis. Issues are sent by standard
mail (surface within Europe, air delivery outside Europe). Priority rates are available upon request. Claims for missing issues
should be made within six months of the date of dispatch.

Orders, claims, and journal inquiries: please contact the Elsevier Customer Service Department nearest you:

St. Louis: Elsevier Customer Service Department, 3251 Riverport Lane, Maryland Heights, MO 63043, USA; phone: (877)
8397126 [toll free within the USAJ; (+1) (314) 4478878 [outside the USA]|; fax: (+1) (314) 4478077; e-mail: Journal-
CustomerService-usa@elsevier.com

Oxford: Elsevier Customer Service Department, The Boulevard, Langford Lane, Kidlington, Oxford OX5 1GB, UK; phone: (+44)
(1865) 843434; fax: (+44) (1865) 843970; e-mail: JournalsCustomerServiccEMEA®@elsevier.com

Tokyo: Elsevier Customer Service Department, 4F Higashi-Azabu, 1-Chome Bldg, 1-9-15 Higashi-Azabu, Minato-ku, Tokyo
106-0044, Japan; phone: (+81) (3) 5561 5037; fax: (+81) (3) 5561 5047; e-mail: JournalsCustomerServiceJapan@elsevier.com
Singapore: Elsevier Customer Service Department, 3 Killiney Road, #08-01 Winsland House I, Singapore 239519; phone:
(+65) 63490222; fax: (+65) 67331510; e-mail: JournalsCustomerServiceAPAC@elsevier.com

Advertising information: If you are interested in advertising or other commercial opportunities please e-mail
Commercialsales@elsevier.com and your inquiry will be passed to the correct person who will respond to you within
48 hours.

Author inquiries: For inquiries relating to the submission of articles (including electronic submission) please visit this jour-
nal’s homepage at http://www.elsevier.com/locate/jlamp. For detailed instructions on the preparation of electronic artwork,
please visit http://[www.elsevier.com/artworkinstructions. Contact details for questions arising after acceptance of an article,
especially those relating to proofs, will be provided by the publisher. You can track accepted articles at http://www.elsevier.
com/trackarticle. You can also check our Author FAQs at http://www.elsevier.com/authorFAQ and/or contact Customer Sup-
port via http://support.elsevier.com.

Funding body agreements and policies: Elsevier has established agreements and developed policies to allow authors whose
articles appear in journals published by Elsevier, to comply with potential manuscript archiving requirements as specified as
conditions of their grant awards. To learn more about existing agreements and policies please visit http://www.elsevier.com/
fundingbodies



Special Issue: Festschrift in Honour of Gunther Schmidt on the Occasion
of his 75th Birthday

GUEST EDITORS

Rudolf Berghammer
University of Kiel,
Germany

Bernhard Moller
University of Augsburg,
Germany

Michael Winter
Brock University,

St Catherines,
Canada




© 2014 Elsevier Inc.

This journal and the individual contributions contained in it are protected under copyright, and the following terms and
conditions apply to their use in addition to the terms of any Creative Commons or other user license that has been applied
by the publisher to an individual article:

Photocopying

Single photocopies of single articles may be made for personal use as allowed by national copyright laws. Permission is not
required for photocopying of articles published under the CC BY license nor for photocopying for non-commercial purposes
in accordance with any other user license applied by the publisher. Permission of the publisher and payment of a fee
is required for all other photocopying, including multiple or systematic copying, copying for advertising or promotional
purposes, resale, and all forms of document delivery. Special rates are available for educational institutions that wish to
make photocopies for non-profit educational classroom use.

Derivative Works

Users may reproduce tables of contents or prepare lists of articles including abstracts for internal circulation within their
institutions or companies. Other than for articles published under the CC BY license, permission of the publisher is required
for resale or distribution outside the subscribing institution or company.

For any subscribed articles or articles published under a CC BY-NC-ND license, permission of the publisher is required for
all other derivative works, including compilations and translations.

Storage or Usage

Except as outlined above or as set out in the relevant user license, no part of this publication may be reproduced, stored in
a retrieval system or transmitted in any form or by any means, electronic, mechanical, photocopying, recording or otherwise,
without prior written permission of the publisher.

Permissions

For information on how to seek permission visit www.elsevier.com/permissions or call: (+44) 1865 843830 (UK) / (+1) 215
239 3804 (USA).

Author rights

Author(s) may have additional rights in their articles as set out in their agreement with the publisher (more information at
http://www.elsevier.com/authorsrights).

Notice

No responsibility is assumed by the publisher for any injury and/or damage to persons or property as a matter of products
liability, negligence or otherwise, or from any use or operation of any methods, products, instructions or ideas contained in
the material herein. Because of rapid advances in the medical sciences, in particular, independent verification of diagnoses
and drug dosages should be made.

Although all advertising material is expected to conform to ethical (medical) standards, inclusion in this publication does
not constitute a guarantee or endorsement of the quality or value of such product or of the claims made of it by its
manufacturer.

@ The paper used in this publication meets the requirements of ANSI/NISO 7Z39.48-1992 (Permanence of Paper).
Printed by Henry Ling Ltd., The Dorset Press, Dorchester, UK

For a full and complete Guide for Authors, please go to: http://www.elsevier.com/locate/jlamp




THE JOURNAL OF
LOGICAL AND ALGEBRAIC METHODS IN PROGRAMMING

Volume 83, issue 2, March 2014

CONTENTS

Publisher’s Note
R. Capone 81

Editor’s Note
J.A. Bergstra and J.V. Tucker 82

Editor’s Note
R. De Nicola 83

Special issue Festschrift for Gunter Schmidt

Preface

R. Berghammer, B. Méller and M. Winter 85
Programming and automating mathematics in the Tarski-Kleene hierarchy

A. Armstrong, G. Struth and T. Weber 87

Computing minimal extending sets by relation-algebraic modeling and development
R. Berghammer 103

Spatial voting games, relation algebra and RELVIEW
R. Berghammer, A. Rusinowska and H. de Swart 120

Exploring modal worlds
H.-H. Dang, R. Gliick, B. Méller, P. Roocks and A. Zelend 135

Relational style laws and constructs of linear algebra
J. Desharnais, A. Grinenko and B. Méller 154

Discrete dualities for some algebras with relations
I. Diintsch and E. Orlowska 169

Inference engine based on closure and join operators over Truth Table Binary Relations
S. Elloumi, B. Boulifa, A. Jaoua, M. Saleh, ]J. Al Otaibi and M.F. Frias 180

Multirelations with infinite computations
W. Guttmann 194

Hopscotch—reaching the target hop by hop
P. Hofner and A. Mclver 212

Towards “mouldable code” via nested code graph transformation
W. Kahl 225

doi:10.1016/52352-2208(14)00025-X



Contents

Arrow’s Theorem for incomplete relations
R.D. Maddux

A relation-algebraic approach to the “Hoare logic” of functional dependencies
J.N. Oliveira

Relations into algebras of probabilistic distributions
N. Tsumagari, H. Furusawa and Y. Kawahara

Relational properties of sequential composition of coalgebras
M. Winter and P. Kempf

Gunther Schmidt’s life as a mathematician and computer scientist
R. Berghammer and M. Winter

On nothing
M.E. Miiller and B. Moller

235

249

263

284

300

309



Journal of Logical and Algebraic Methods in Programming 83 (2014) 85-86

Contents lists available at ScienceDirect

Journal of Logical and Algebraic Methods in
Programming

www.elsevier.com/locate/jlamp

Preface —

Relation algebra was introduced for compacting first-order logic formulas, by eliminating certain quantifiers, into point-
free form that is amenable to simple algebraic manipulation, i.e., (in)equational reasoning. But there are many other forms of
point-free calculi, starting probably with the calculus of matrices and the algebra of sets, and continuing with lattice theory,
categories and allegories, or semirings and their relatives, including Kleene Algebra and other structures with constructs for
iteration.

Over the last 20 years, the series RAMiCS — Relational and Algebraic Methods in Computer Science of conferences has success-
fully brought together researchers on the theory and applications of these kinds of algebraic approaches. This year Gunther
Schmidt, one of the founders and central figures of the RAMICS conferences will turn 75. Without him the field would by far
not be as advanced as it is today, both technically and concerning its international interconnection. This is most gratefully
and respectfully acknowledged by the RAMiCS community, who therefore wants to honour him with a Festschrift in form
of this current special issue of the Journal JLAP (which has already benevolently accompanied the RAMICS efforts for many
years).

The issue starts with a paper by A. Amstrong, G. Struth and T. Weber on Programming and automating mathematics in
the Tarski-Kleene hierarchy. Next, R. Berghammer shows both theory and the RELVIEw system at work in Computing minimal
extending sets by relation-algebraic modelling and development. The following paper is by R. Berghammer, A. Rusinowska and
H. de Swart and deals with a more application-oriented topic, namely Spatial voting games, relation algebra and RELVIEwW. Then
the paper Exploring modal worlds by H.-H. Dang, R. Gliick, B. Méller, P. Roocks and A. Zelend provides a round-trip through
semiring-based modal algebra. The idea is to cover topics as varied as bisimulations, formal concept analysis, preference
database queries, separation logic and an algebra of software modules in a unified formal manner. That paper is followed by
a more theoretical article by J. Desharnais, A. Grinenko and B. Moller on Relational style laws and constructs of linear algebra.
Next, I. Diintsch and E. Orlowska study Discrete dualities for some algebras with relations. A truly multi-author paper Inference
engine based on closure and join operators over Truth Table Binary Relations on practical applications is presented by S. Elloumia,
B. Boulifaa, A. Jaoua, M. Saleha, ]. Al Otaibia and M. Frias. After that we are taken to the field of program semantics by
W. Guttmann in his paper Multirelations with infinite computations. An unorthodox application of the algebraic concept of
semirings to the description and analysis of routing protocols is presented by P. Héfner and A. Mclver in Hopscotch—reaching
the target hop by hop. The next contribution is by W. Kahl and deals with Towards “mouldable code” via nested code graph
transformations. This is followed by another more theoretical paper by R. Maddux on Arrow’s Theorem for incomplete relations.
A combination of theory and application is given by ]. Oliveira with A relation-algebraic approach to the “Hoare logic” of func-
tional dependencies. Another more theoretic approach is presented by N. Tsumagari, H. Furusawa and Y. Kawahara in their
article Relations into algebras of probabilistic distributions. At the end of the technical part of the issue, all the algebra shown
before is supplemented by yet a different kind in Relational properties of sequential composition of co-algebras by M. Winter
and P. Kempf.

The issue is rounded off by two non-technical articles. We are presented with Gunther Schmidt’s life as a mathemati-
cian and computer scientist by R. Berghammer and M. Winter, while M. Miiller and B. Méller write, with tongue in cheek,
On nothing — something one often feels is the result of all efforts anyway.

We are most grateful to Jan Bergstra and John Tucker, the parting, and Rocco Nicola and Luca Aceto, the new, Editors-in-
Chief of JLAP for hosting this fine special issue, which continues a series that was originated by Jan and John in 2006 and
has since successfully reflected the progress of the RAMICS conferences. Next we want to thank the authors for their inter-
esting and profound contributions, and the referees for their careful and constructively critical evaluation of the submissions.
Moreover, we gratefully acknowledge the help of Georg Struth in administering the reviews of the papers co-authored by
any of the editors to warrant independence, and the collaboration of Inge Bethke and Alberto Lluch Lafuente concerning the
technicalities of the issue.

Finally, want to deeply thank Gunther Schmidt for all his profound and stimulating contributions to the theory and
applications of relations and algebraic structures in general. We will most cordially congratulate him at his 75th birthday

http://dx.doi.org/10.1016/j.jlap.2014.02.017
2352-2208/© 2014 Elsevier Inc. All rights reserved.
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which will take place on November 28, 2014 — following a widespread superstition we refrain from doing so now. We hope
that he will spend many more lively and fruitful years in good health and be as creative and prolific as ever!

Rudolf Berghammer
University of Kiel, Germany

Bernhard Moller
University of Augsburg, Germany

Michael Winter
Brock University, St Catharines, Canada

Available online 12 February 2014
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Programming and automating mathematics in the

CrossMark

Tarski-Kleene hierarchy
Alasdair Armstrong?, Georg Struth®*, Tjark Weber "
4 Department of Computer Science, The University of Sheffield, UK
b Department of Information Technology, Uppsala University, Sweden
ARTICLE INFO ABSTRACT
Article history: We present examples from a reference implementation of variants of Kleene algebras and
Available online 12 February 2014 Tarski’s relation algebras in the theorem proving environment Isabelle/HOL. For Kleene
Dedicated to Professor Gunther Schmidt on algebras We.show hovy models can be programmed, including §ets of traces and pat.hs,
the occasion of his 75th birthday languages, binary relations, max-plus and min-plus algebras, matrices, formal power series.

For relation algebras we discuss primarily proof automation in a comprehensive library and
Keywords: present an advanced formalisation example.
Formalised mathematics © 2014 Elsevier Inc. All rights reserved.

Interactive theorem proving
Kleene algebra
Relation algebra

1. Introduction

The advancement of relational mathematics as a conceptual and methodological tool across the sciences has been the
main impetus of Gunther Schmidt’s research for many decades. His articles and books elaborate the fundamental role of
the calculus of relations for modelling and reasoning about discrete systems. Having experienced as a young mathematician
how computers revolutionised numerical and engineering mathematics, he set out to pioneer a similar approach within his
own field of interest: long before model checkers became an industry standard and complex mathematical theorems could
be verified by machines, he thought about computer software for programming relational mathematics and automating
relational proofs.

The Munich School, under his influence, developed a wide range of relational tools, including the RELVIEw system for
manipulating finite relations [1] and formalisations of relation algebras in theorem proving environments; see Wolfram
Kahl’s article [2] for an insider’s overview.

Today, relational approaches play a fundamental role in computer science—in program semantics, logics of programs,
formal program development, databases and beyond. New applications in engineering or the social sciences are emerging.

In the spirit of the Munich School, this paper presents a series of examples in programming and automating mathematics.
They are drawn from a reference formalisation that integrates Tarski’s relation algebra with variants of Kleene algebras,
which are closely related, in the theorem proving environment Isabelle/HOL. The formalisation of variants of Kleene algebras
and relation algebras, including all algebras, models and theorems discussed in this paper, is available from the Archive of
Formal Proofs [3,4]. We have implemented these algebras as a structured modular hierarchy using Isabelle’s axiomatic type
classes. Starting from (join-)semilattices, we have axiomatised variants of dioids with and without certain distributivity
and unit axioms and expanded them by axioms for the Kleene star. Since many models of interest have a richer algebraic

* Corresponding author.
E-mail addresses: a.armstrong@sheffield.ac.uk (A. Armstrong), g.struth@sheffield.ac.uk (G. Struth), tjark.weber@it.uu.se (T. Weber).

http://dx.doi.org/10.1016/j.jlap.2014.02.001
2352-2208/© 2014 Elsevier Inc. All rights reserved.
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commutative_kleene_algebra omega_algebra
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7
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join_semilattice ab_near_semiring

Fig. 1. Simplified Kleene algebra hierarchy. Solid arrows denote syntactic class extensions, while dashed arrows indicate subclass relationships established
by proof.

structure, we have also included action algebras [5], which add operations of residuation. We have expanded Kleene algebras
further to omega algebras with an operation of infinite iteration and, finally, to Tarski’s relation algebras and relation algebras
with a star or reflexive transitive closure operation. From this basis, further axiomatic variants can easily be implemented.
The first steps towards this hierarchy have already been documented [6], so our review in this article can be brief.

Instead, for Kleene algebras, we discuss the programming approach for the most important models. These include power-
sets over a monoid, (regular) languages, binary relations, sets of program traces in which state and action symbols alternate,
sets of paths in graphs, max-plus and min-plus algebras. We also show that matrices over dioids form dioids (implementing
the Kleene star is tedious), and that formal power series from free monoids into Kleene algebras form Kleene algebras. All
of these models have important applications in computer science.

In the context of relation algebras, we explain how Isabelle’s recent integration of external automated theorem provers
supports the rapid semi-automatic development of a comprehensive library based on the standard text books by Schmidt
and Strohlein [7], Schmidt [8] and Maddux [9]. In fact, calculational proofs which eminent mathematicians found worth
publishing some decades ago are often fully automatic with this approach. As an advanced formalisation example we explore
the Munich axiomatisation of direct relational products [7]. In addition, we have programmed the binary relation and
Boolean matrix model of relation algebra.

While automation is desirable for applications and useful for mathematical explorations, it is not the primary goal of our
reference implementation. For Kleene algebras, we typically present readable proofs at text book granularity, using Isabelle’s
proof language Isar [10]. Apart from some idiosyncrasies our formalisation could serve as a comprehensive introduction to
reasoning in Kleene algebras. A similar approach is planned for relation algebra.

The integration of relation algebra and Kleene algebras achieves a uniform approach in which all theorems about the
Kleene star become automatically available for a relational reflexive transitive closure operation. This is mandatory for
programming applications. By linking the algebras in the hierarchy with various models, the development of the latter is
significantly streamlined and unified. With algebraic libraries, only a few axioms must be checked to make abstract theorems
automatically available. Large parts of Isabelle’s library for binary relations, for instance, become redundant relative to a
modular algebraic development. In programming applications, the link between algebras and models couples control flow
with data flow and supports seamless reasoning, for instance, about changes and updates in program stores or state spaces.

2. Algebraic hierarchy

Kleene algebras expand dioids (idempotent semirings) by an operation of Kleene star or finite iteration. Dioids, in turn,
expand join-semilattices by an operation of multiplication. Tarski’s relation algebras are dioids as well as Boolean algebras
which share the join operation and the least element. In addition they axiomatise an operation of relational converse. In
other words, the relational operations of complementation, meet and conversion are missing in Kleene algebras whereas the
Kleene star is missing in relation algebra.

This section briefly overviews this theory hierarchy and serves as a road map for the formal development in the Archive
which defines more than 40 related type classes. The main structures in the Kleene algebra hierarchy are shown in Fig. 1.
[sabelle already contains a vast amount of mathematical structures and libraries, which any formalisation of new structures
can and should use. Relation algebras, for instance, can be based on Isabelle’s formalisation of Boolean algebras as well
as on the variants of semirings formalised within the Kleene algebra hierarchy. These semirings, in turn, can be based
on Isabelle’s formalisation of abelian semigroups. By these integrations, all facts proved for the basis structures become



A. Armstrong et al. / Journal of Logical and Algebraic Methods in Programming 83 (2014) 87-102 89

automatically available in all expansions. In a similar fashion, the binary relations models of Kleene algebra and relation
algebra are based on Isabelle’s extensive library for binary relations. As a general rule, algebraic structures should therefore
be designed in a modular fashion in order to enhance reuse and expandability.

A join-semilattice (L, +) consists of a set L with an associative, commutative and idempotent operation of join denoted
by +. Join-semilattices are also posets with order relation defined by

XSYy<«—x+y=Yy,

such that the supremum x + y exists for all x, y € L. It follows that addition is isotone, that is, x <y —z+x<z+ y.
A join-semilattice is bounded if it has an additive unit O satisfying x + 0 = x. This unit is the least element with respect to
the order. Every bounded join-semilattice is therefore also a commutative monoid.

Adding a multiplicative semigroup structure yields variants of near semirings (or seminearrings). In general, a near
semiring consists of an additive and a multiplicative semigroup which interact via one single distributivity law (left or
right). We are only interested in near semirings in which addition is commutative and the right distributivity law holds.
Formally, an abelian near semiring is a structure (S, +,-) such that (S,+) is a commutative (abelian) semigroup, (S,-) a
semigroup and the right distributivity axiom

x+y) - z=x-z4+y- -z

holds. A semiring is an abelian near semiring which also satisfies the left distributivity law

X-(y+2)=x-y+x-z

A near dioid is an abelian near semiring whose additive reduct is a join-semilattice. Hence every near dioid can be ordered,
and multiplication is right isotone: x <y — x-z < y - z. A pre-dioid is a near dioid in which multiplication is left isotone:

XLYy—2-X<2-).

A dioid is a near dioid in which also the left distributivity law holds. Hence dioids are additively idempotent semirings. All
variants of near semirings can be expanded by additive units O and multiplicative units 1. We have separately formalised
0 as a left annihilator (0-x =0) and an annihilator (also x - 0 = 0), since right annihilation fails in interesting models. An
element x, for instance, could represent an infinite computation, which should rather satisfy x-0 = x than x-0 = 0. Finally, an
abelian near semiring S (with or without units) is selective if either x+y =x or x4+ y =y holds for all x, y € S. All selective
abelian near semirings are near dioids with linear order <. The definition extends to semirings and dioids. Max-plus and
min-plus algebras [11] are examples of selective semirings.

Next we have formalised the Kleene star over the family of near-dioids with 1. A left near Kleene algebra is a structure
(K,+,-,*, 1) such that (K, +,-, 1) is a near dioid with 1 and the star satisfies the left unfold axiom and the left induction
axiom

1+x-x<x*, z4+x-y<y—x*-z<y.

This implies that x* is the least (pre)fixpoint of the function Ay.1+x-y. The same axioms are used to expand left pre-dioids
and dioids with 1 to left pre-Kleene algebras and left Kleene algebras respectively. We have further expanded these structures
by additive units 0. Near Kleene algebras, pre-Kleene algebras and Kleene algebras can be obtained by adding a right induction
axiom

Z4+y - x<y—z-x"<y

to the respective variant of left Kleene algebra. Finally, variants of commutative Kleene algebras are obtained by adding the
axiom x-y=y-x.

Near semirings form the basis of process algebras; pre-Kleene algebras have been used for modelling games and proba-
bilistic protocols; the right annihilation axiom has been omitted in the context of total program correctness.

(Left) Kleene algebras use Horn formulas to axiomatise the equational theory of regular expressions. Action algebras
provide a finite equational axiomatisation in a larger signature, which is supported by many important models. A residuated
join-semilattice is a structure (L, +, -, <—, —) such that (L, +) is a join-semilattice, (S, -) is a semigroup and left and right
residuation are axiomatised by the Galois connections

X Yy<LzZ<—> X<z, X y<z<+—>y<x—> 2z

There exists an equivalent, though less elegant, equational axiomatisation. An action algebra is a residuated join-semilattice
that is also a dioid, which is expanded by a star operation satisfying the two star axioms

14+x+x"-x" <x*, 1+x+y-y<y—x"<y.

These are inspired by the reflexive transitive closure operation, but those of Kleene algebra can equally be used. Thus, in
particular, every action algebra is a Kleene algebra. In action algebras, the star can as well be axiomatised by the equations
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14+x+x" x* < x*, X< (x+y)¥, x—x)*<x— x

This yields the finite equational axiomatisation mentioned.

Finally, in the Kleene algebra hierarchy, an operation of infinite iteration can be added to Kleene algebras. A left omega
algebra is a left Kleene algebra (with zero) expanded by an omega operation which satisfies the unfold axiom and the
coinduction axiom

X2 < x-x?, y<z4+x-y— y<x?+x* -z

Omega algebras can be obtained by expanding Kleene algebras accordingly. We currently do not know any interesting prop-
erties that would hold in all omega algebras, but not in all left omega algebras.

Relation algebras form a different dioid expansion. A relation algebra is a structure (R,+,-,—,;,,0,1,1") such that
(R,+,-,—,0,1) is a Boolean algebra and (R, +,;,0,1") is a dioid. The operation of conversion is involutive, X~ = x~,
additive, (x+ y)~ =X~ 4y, contravariant, (x; y)~ = y~; x~ and satisfies the residuation property x~; —(x; y) < —J.

While axiomatic reasoning in dioids is trivial and in Boolean algebra it is rather simple, the interaction of the star or
omega with the dioid operations and that of conversion with the Boolean and dioid operations adds a significant level of
complexity and requires a certain level of experience.

Due to our focus on models of Kleene algebras and on relation algebras, most of the variants of semirings and Kleene
algebras mentioned in this section are not essential to the remainder of this article, but nevertheless they play an important
role in the modular design of the Tarski-Kleene hierarchy with a view on applications. Most of this article is based on dioids
with additive and multiplicative units, Boolean algebras, Kleene algebras, omega algebras and relation algebras.

3. Formalising algebraic hierarchies in Isabelle/HOL

[sabelle’s axiomatic type class infrastructure [12] is the standard tool for formalising algebraic hierarchies like that de-
picted in Section 2. Details can be found in the Archive proof documents [3,4]. Additional variants could be implemented
easily from this basis. As an example, we have implemented abelian near semirings as

class ab_near semiring = ab_semigroup_add + semigroup_mult +
assumes right_distrib: "(x +y) - z =X -z +y - zZ"

expanding Isabelle’s existing type classes for additive abelian semigroups and multiplicative semigroups, and adding the
right distributivity axiom for the interaction between addition and multiplication. They can be expanded to abelian near
semirings with a multiplicative unit 1, provided by class one, as follows:

class ab_near semiring one = ab_near semiring + one +
assumes mult_onel: "1 - x = x"
and mult_oner: "x - 1 = x"

Simple relationships between algebras can be captured by subclass statements. The fact that selective near semirings are
linear orders, for instance, is captured by the following statement and proof.

subclass (in selective_near semiring) linorder

{proof)

The statement in brackets denotes that the linear order axioms need to be verified in the context of selective near semirings.
The proof obligations are dictated by Isabelle. They are not shown in this article, which is indicated by writing (proof). This
subclass statement makes all Isabelle theorems for linear orders available in the context of selective near semirings. We
have carefully used expansions and subclassing to design our algebraic hierarchy and propagate theorems.

Our second example shows the implementation of relation algebra as an expansion of Isabelle’s built-in axiomatic type
class for Boolean algebra.

class relation_algebra = boolean_algebra +
assumes comp_assoc: "(x ; y) ; z =x ; (y ; z)"

and comp_unitr: "x ; 1’ = x"

and comp distr: "(x +y ) ; z =x; z +Yy ; zZ"
and conv_invol: "(x7 )7 = x"

and conv_add: "(x + y)~ =x + y "

and conv_contrav: "(x ; y)~ =y~ ; x "

and comp res: "x T ; -(x ; y) < -y"

The proof that every relation algebra is a dioid now requires matching the signature of relation algebra with that of
dioids, which in turn uses that of near-semirings. Concretely, the relation algebraic operation of + matches the dioid op-
eration + and the relation algebraic operation ; matches the operation - of the dioid. This can be captured by a sublocale
statement in Isabelle.
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sublocale relation_algebra C dioid_one_zero "(op +)" "(op ;)" "1’" "0" "(op <)" "(op <)"
(proof)

When writing a sublocale statement, Isabelle displays a list of operations to be matched. In this particular case these are
the operations of addition, multiplication, one, zero, of the dioid and the associated operations of partial and strict order.
The user then has to type the corresponding list of matching relation-algebraic operations. In the above list, all operations
except relational composition have been overloaded. As with a subclass statement, Isabelle then dictates that the axioms of
dioids with one and zero be proved in the context of relation algebra while matching the operations as indicated.

Our hierarchy also contains an axiomatic type class for relation algebras with a star operation. It is obtained by adding
the star axioms of Kleene algebra to those of relation algebra. In the context of relation algebras, the star implements a
reflexive transitive closure operation. Based on the formalised subclass relationships between relation algebras and dioids,
the sublocale proof that every relation algebra with star is also a Kleene algebra is trivial: only the star axioms need to be
verified and these are identical in both classes.

class relation_algebra_rtc = relation_algebra + star_op +
assumes rtc_unfoldl: "1’ + x ; x* < x*"
and rtc_inductl: "z + x ; v < v — x* ; z
and rtc_inductr: "z +y ; x <y — z ; X*

"

Yy
v

IN IN

sublocale relation_algebra_rtc C kleene algebra (signature list)
{proof)

By our design of the Tarski-Kleene hierarchy with type classes and locales, theorems are propagated upwards in the
hierarchy. All theorems of Kleene algebra, for instance, become automatically available in the context of relation algebras
with star; all theorems of Boolean algebra become automatically available in the context of relation algebra.

Schmidt and Stréhlein’s book, for instance, contains many examples of reflexive transitive closure theorems in relation
algebra which are now inherited from Kleene algebra. One of their examples is the Church-Rosser theorem: they prove by
induction on powers of x that the Church-Rosser property (x +x~)* = x*; x~* follows from confluence x~*; x* < x*; x~™* in
a relation algebra that is based on a complete Boolean algebra. Isabelle recognises this theorem as an instance of the more
general implication

yUXTKXT Yt — k)t =Xyt

which holds already in Kleene algebra—hence without an explicit induction.

First steps towards a similar implementation have already been undertaken by Wolfram Kahl [2] about a decade ago. The
main differences are as follows.

First, Kahl has implemented a hierarchy of typed or heterogeneous algebras. While this is preferable for some modelling
purposes, the proofs of many basic relational theorems can in fact be separated into one phase performing some trivial
existence checks on objects and a second one performing equational reasoning in the untyped setting. In Isabelle, in ad-
dition, axiomatic type classes can no longer be used in the presence of typed relations; they must be replaced by locales.
Definitions based on partial functions cause additional problems in Isabelle. Proofs become more tedious and much less
automatic.

Second, our implementation relies heavily on a recent integration of automated theorem provers and counterexample
generators in Isabelle, which were not available ten years ago. In the untyped setting, in particular, this typically allows
proofs at textbook granularity or even fully automated proofs. Our reference implementation of Kleene algebras aims at
readable textbook-style proofs instead of proof automation. The proof
lemma star trans eqg: "x* - x* = x*"
proof (rule antisym) - this splits an equation into two inequalities

have "x* + x - x* < x*"

by (metis add_lub eq refl star_11)
thus "x* . x* < x*"
by (metis star_inductl)
next show "x* < x* - x*"
by (metis mult_isor mult_onel star_ref)
qed

which uses Isabelle’s proof scripting language Isar, provides a simple example. Algebraists can easily follow the high-level
proof structure, while individual proofs steps have been verified by Isabelle’s automated provers. This turns our reference
implementation almost into a compendium of algebraic reasoning in variants of Kleene algebras. A similar approach for
relation algebras is planned for the future.

As a side effect, our proofs are robust to changes and easy to maintain. We have also used Isabelle’s counterexample
generators Nitpick and Quickcheck [13] for separating algebras. The star slide rule x* - (y - x*)* = (x* - y)* - x* is refuted
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by Nitpick by a six-element counterexample in left pre-Kleene algebras (it holds in left Kleene algebras). There are some
interesting challenge problems for counterexample generators, for instance, to show that not all left Kleene algebras are
Kleene algebras. Kozen’s counterexample [14] involves transfinite induction.

4. Monoidal and language models of Kleene algebra

The following sections present our formalisation of the most important models of dioids and Kleene algebras. They are
well known mathematically, but the functional programming approach to mathematics typical to proof assistants leads to
some interesting insights. Most of these models, with the notable exception of binary relations and Boolean matrices, are
not relevant to relation algebra.

This section discusses variants of language models. (Regular) languages are already available in Isabelle (cf. [15]), but
the algebraic approach makes our implementation simpler and more generic. While theorems should generally be proved
for the weakest axiom systems, models should be built for the strongest ones. With Isabelle’s type classes, theorems are
propagated down the subalgebra hierarchy; models are propagated upwards.

First we have shown that the powerset lifting of a monoid with suitably defined operations yields a Kleene algebra.
Suppose that (M, -, 1) is a monoid (with elements of type «). Define the following operations on the powerset of M (type
o set in Isabelle): the multiplicative unit is 1 = {1} (using overloading); the complex product is, using Isabelle’s slightly
idiosyncratic set builder notation,

X-Y={x-y|xy.xeXAyeY}

for X,Y C M. A simple instantiation proof in Isabelle then establishes the following fact.
Theorem 1. If (M, -, 1) is a monoid, then so is @M, . 1.

Instantiations link models with Isabelle’s axiomatic type classes. With additive unit 0 = {} and addition X + Y defined
as X UY on powersets it takes little effort to show that (2M, +,.,0,1) forms a dioid. The Kleene star on powersets can be
defined as

X* = U Xn
n=0

using Isabelle’s recursive definition of powers X" for arbitrary monoids. This leads to the following instantiation result.
Theorem 2. If (M, -, 1) is a monoid, then M, +, -, *,0, 1) is a Kleene algebra.

The proof in Isabelle requires only a few auxiliary lemmas, notably the induction laws for powers

z+x-y<y—x"-z<y, z+y-x<y—z-X"<y

and the star continuity laws

X-Y*:UX'Y”, X*-Y:UX"-Y.
n=0 n=0

Only the two induction laws need user-guided induction; for the other laws induction is hidden in lemmas deep down in
the Isabelle libraries.

Next we have shown that languages under the regular operations form Kleene algebras. Obviously, languages are sets
of words, and words under concatenation and the empty word form monoids. Hence languages form Kleene algebras by
Theorem 2. This simple argument by extension of mathematical structure is seamlessly supported by Isabelle. Here, words
are usually programmed as lists—sets of which are, in fact, isomorphic to the free dioids—so it suffices to verify the simple
algebraic fact that lists under concatenation form monoids.

instantiation 1ist :: (type) monoid_mult
(proof)

interpretation lan_kleene_algebra:
kleene _algebra "op +" "op -" "l::a lan" "0" "op C" "op C" star
(proof)

The instantiation statement, which captures this fact, formally links into Theorem 1 and makes the interpretation
statement—languages under the regular operations form Kleene algebras—a trivial corollary of the more abstract Theorem 2
in Isabelle. The interpretation statement allows matching the Kleene algebra signature with the corresponding operations
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on languages. As in the case of sublocale or subclass statements, Isabelle dictates the proof obligations. In this case, it must
be checked that languages satisfy the star axioms of Kleene algebras; all other axioms being subsumed by Theorem 2.

Finally, we have shown that regular languages under the regular operations form Kleene algebras. Based on an existing
data type for regular expressions [15] we have formalised the standard interpretation homomorphism from regular expres-
sions to languages and introduced regular languages as a subtype of languages, as induced by this homomorphism. Isabelle’s
quotient package [16] supports lifting the regular operations from languages to regular languages, and transfers the facts
needed to show that regular languages form Kleene algebras. Details can be found in the Archive proof document.

The two language models have been obtained by and large automatically from the abstract algebraic monoid model.
Automation was supported by Isabelle’s type class and locale mechanisms, by Isabelle’s libraries, e.g., for numbers, monoids,
powers, sets, and, last but not least, by the link with algebra. Instantiations and interpretations make all abstract theorems of
Kleene algebra available in the language models. Many inductive proofs about the star in languages have thus been reduced
to simple equational reasoning.

A decision procedure for regular expressions is available in Isabelle/HOL [15], but a formalised completeness proof is
required to use it safely for equational reasoning in Kleene algebra. Currently we use this procedure only as an oracle. The
completeness proof is based on rather tedious matrix encodings of automata constructions [17]; it has so far only been
formalised in Coq [18].

5. Binary relation model

Due to Isabelle’s excellent libraries for binary relations, it is fully automatic to show that binary relations of a given type
form a dioid under the operations of union and relational composition, with the empty relation as additive identity and the
diagonal relation as multiplicative identity.

interpretation rel_dioid: dioid_one_zero "op U" "op 0" Id "{}" "op C" "op C"
by (unfold _locales, auto)

In the interpretation proof, the unfold statement generates the proof obligations whereas Isabelle’s built-in auto tactic
discharges all of them at once. For an algebraic setting this is rather exceptional since tactics such as simp, auto or blast are
usually not able to compete with state-of-the-art automated theorem provers which are called by Isabelle’s sledgehammer
tool.

As previously, the relational Kleene star is defined as a sum of powers: R* = Un>0 R". The interpretation proof that
relations form Kleene algebras

interpretation rel_kleene algebra: kleene_algebra "op U" "op O" Id "{}" "op C" "op C" rtrancl
{proof )

then follows precisely those for monoids and languages. It uses the same kind of continuity laws; only showing that R*
is equal to Isabelle’s reflexive transitive closure operation is required in addition (Isabelle uses a specific relational power
operation which is not linked properly with its monoidal one). In addition, the proof is once more modular relative to the
dioid results in that only the star axioms need to be verified.

Despite the striking similarity to the language proofs, no powerset lifting is involved. One could, however, define a partial
composition operation directly on ordered pairs, identify appropriate units and lift these operations to the powerset level of
relations. This mathematically rather unconventional approach might allow us to further unify the programming of models
in Isabelle. We discuss this in more detail below.

We have extended the relational model to omega algebras. The omega of a relation relates all elements in the relation’s
domain from which an infinite chain starts with all other elements [19]. It is most naturally defined coinductively.

coinductive_set omega :: "(¢ x a) set — (¢ x o) set" for R where
"l (x,yv) € R; (y,z) € omega R]|] — (x,z) € omega R"

Isabelle automatically derives a coinduction rule for the omega operation. We have proved a slightly simpler variant of this
rule.

lemma omega_weak coinduct:
"P X z — (/\X z. Px z —= 3dy. (x,y) € RN Py z) — (x,z) € omega R"
by (metis omega.coinduct)

The unfold and coinduction axiom of omega algebra then follow by coinduction.
Finally we have verified the obvious: binary relations form relation algebras.

interpretation rel relation _algebra: relation_algebra (signature list)
(proof)
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Once more, due to Isabelle’s excellent libraries for binary relations, the proof is fully automatic. By this result a large
amount of concrete reasoning with binary relations is captured algebraically. This convincingly demonstrates the unifying
power of algebra. Much of explicit inductive reasoning about (reflexive) transitive closures of binary relations and the star
in formal language theory has been subsumed by abstract equational reasoning, using the same algebraic laws for both
models. A rationalisation of labour has thereby been achieved.

6. Trace and path models of Kleene algebra

Sets of traces form another interesting model of Kleene algebras. Intuitively, a trace represents an execution sequence
of a labelled transition system or automaton in which state and action labels alternate, beginning and ending with a state
label. For example, pi1aip2a;z...pn—1an—1pn is a trace if the p; are state labels and the a; are action labels. Trace fusion
merges two traces xp and qy into the trace xpy if p =q and is undefined otherwise. This partial operation is lifted to a
complex product on sets of traces as in the case of monoids. The Kleene star X* of a set of traces can be defined again as
a union of powers | J;~o X". It can then be shown that sets of all traces built from a set of action and state labels under
these operations together with set union, the empty set of traces as the additive unit and the set of all traces of length one
(e.g. single state labels) as the multiplicative unit form Kleene algebras.

Traces are implemented as pairs of type m x (o x ) list, where  denotes the type of state labels and « the type of
action labels. The fusion and complex product are formalised as follows.

definition "t_fusion x y =
if last x = fst y then (fst x, snd x - snd y) else undefined"

definition "X - Y = {t_fusion x y/ xy. x € X ANy € Y A last x = fst y}"

The operator - in the definition of the fusion product denotes list concatenation. We have shown by case analysis with
respect to definedness that traces under fusion form a partial monoid. Due to Isabelle/HOL’s limitations with partiality,
we fully capture undefinedness only when lifting trace fusion to powersets; the last condition in the set comprehension
guarantees that only well-defined trace products contribute. The proof of the interpretation statement

interpretation trace_kleene_algebra: kleene_algebra "op U" "op -" t_one "{}" "op C" "op C" t_star
(proof)

follows those for languages and relations, but is more tedious and not fully subsumed by Theorem 1 due to partiality.

Path models are very similar to trace models, but only state labels are considered; action labels have been forgotten.
These capture, for instance, sets of paths in a (di)graph or transition system. Our development follows essentially [19]. We
have separately implemented models with and without the empty path.

Paths including the empty path have been implemented as lists. Path fusion is a partial operation similarly to trace fusion.
In functional programming style this is written as follows.

fun p_fusion where
"o_fusion [] _ = []"
| "p_fusion _ [] = []"
| "p_fusion ps (g # gs) = ps - gs"

For convenience, our implementation of this product is a total recursive function, and we can again establish a monoidal
structure on paths. Undefined products are once more filtered out in the definition of complex product, but the filtering
condition is more involved than for traces.

definition "p_filter ps gs = (ps = [] AN gs = []) V (ps # [] AN gs # [] AN last ps = hd gs)"
definition "X - Y = {p_ fusion ps gs|/ ps gs. ps € X A gs € Y A p_filter ps gs}"

The complexity of filtering shows up in the proofs of the multiplicative monoid laws at the powerset level. They require
a case analysis over the structure of paths. From these facts it is then easy to prove that sets of paths form dioids. The
Kleene star is again defined as a union of powers. The proof that sets of paths form Kleene algebras is similar to that for
traces.

interpretation path_kleene_algebra: kleene_algebra "op U" "op -" p_one "{}" "op C" "op C" p star
{proof)

Alternatively, based on non-empty lists, we have built a path model without the empty path. This yields simpler def-
initions and proofs, but requires implementing a basic library for non-empty lists. The fusion product now becomes a
primitive recursive function over paths. The filtering condition in the complex product is simply that the last element of the
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first path and the first element of the second one must be equal. Verifying the dioid axioms is now almost automatic. The
interpretation proofs follow the approach for the other models.

The similarity between the path and trace models is particularly apparent. They are all based on a powerset lifting of
partial monoids. Moreover, languages, relations and paths can be obtained from traces by forgetting part of the structure.
This can be formalised in terms of homomorphisms (forgetful functors) and Galois connections [19]. Path models are iso-
morphic to trace models with one single action symbol; language models are isomorphic to path models with one single
state symbol (the fusion product is now total); relations are obtained by projecting on the first and the last element of a
trace. On the one hand it is therefore certainly possible to derive all these models from one generic algebraic construction in
Isabelle. On the other hand, however, it is not clear that the practical gain of this abstraction would justify the mathematical
machinery involved and the effort in dealing with partiality.

7. Matrices

Matrices form an important model of Kleene algebras due to their relevance for completeness proofs [17]. They can
be used for encoding computing systems via automata or transition systems. We provide two models; one for potentially
infinite matrices and one for the more usual m x n-matrices of fixed dimension. We mainly discuss the first model because
it is simpler, but similar to the second. In the infinite case, matrices are functions from two index sets into some suitable
algebra, which we assume to be a dioid. The only restriction is that, in the matrix product, summation ranges over a finite
index set. A more general notion of product could easily be obtained, but it would leave the realm of semirings where only
finite sums are available. It can then be shown that dioids are closed under matrix formation.

We have defined the type (&, 8, y) infmatrix as a synonym for functions of type o« — g — y. The unit and zero matrix
are formalised as follows.

definition "¢ i 7 = (if i = j then 1 else 0)"

Il
N

definition "§ 1 7

In the definition of ¢, the equality comparison forces the two index types to be the same, which results in “square” matrices.
The target type is usually constrained to be a dioid. Matrix addition is defined in the usual point-wise way.

definition "(f ® g) 1 j = (£ i 7) + (g 1 F)"

It is then straightforward to show that matrices over a dioid form a bounded join-semilattice with respect to addition.
As already mentioned, matrix multiplication imposes a finiteness constraint on the index type over which the sum is taken.

definition "(f ® g) 1 7 = Zk::ﬁ::finite {(f 1 k) - (g k F)}"

In the dioid setting, addition is idempotent, and the finite sum ), is actually a finite supremum. Its properties and pre-
conditions are subtly different from the usual Isabelle setsum operation, and we have designed a specific library for finite
suprema with around 30 facts. The finiteness constraint in the product is needed because infinite sums need not exist in a
dioid. We could then verify the remaining dioid laws, some of which are rather involved. The most complex one is associa-
tivity of matrix multiplication, which relies on auxiliary lemmas for finite suprema and rearranging sums. The Isar proofs of
these facts essentially translate manual proofs step by step. Given these individual algebraic laws, showing that dioids are
closed under matrix formation is then automatic.

interpretation matrix_dioid: dioid_one_zero "op ®" "op ®" € § "op <" "op <"
(proof)

We have also formalised the more standard case of n x m-matrices over dioids. This is similar to a development in
the Isabelle/HOL library for multivariate analysis, but we explicitly define type constructors for (square) matrices and use
weaker assumptions on the element types in matrix operations. Formally,

datatype (o,fB,y) matrix = Matrix "f atMost — Yy atMost — «a"
datatype (o,f) sgmatrix = SgMatrix " atMost — B atMost — «a"

where « atMost is a finite type whose size is determined by «. We have then defined the usual operations of matrix
addition and multiplication on finite (square) matrices, and proved that square matrices over a dioid form a dioid. The
approach and proof effort is comparable to the infinite case.

Neither implementation so far includes the star. It is well known that matrices over a Kleene algebra form a Kleene
algebra, and this result is useful for various reasons. Its absence is currently a main obstacle for safely using the Isabelle
decision procedure for regular expressions for solving Kleene algebra identities. The definition of the star of a (square)
matrix is recursive by splitting into appropriate sub-matrices (cf. [17]). Implementing this in Isabelle and verifying the laws
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of Kleene algebra is rather tedious. An elegant existing implementation in Coq [18] shows the power of dependent types for
this purpose.

It is well known that finite relation algebras with n elements are isomorphic to algebras of n x n Boolean matrices where,
in addition to the dioid operations, a top matrix, the intersection of two matrices, complementation of a Boolean matrix
and transposition as conversion need to be defined. We have implemented these concepts for infinite Boolean matrices (in
the order mentioned) and proved that these matrices form a model of relation algebra.

definition "t i j = True”

definition "(f N g) i1 j = (£ 1 7) - (g 1 7)"

definition "f¢ = (Ai j. - £ i F)"

definition " f'

(Ai j. £ 3 i)"

interpretation matrix ra: relation_algebra (signature list)
{proof)

Only the verification of the residuation axiom—the last axiom in the relation algebra type class—required a certain amount
of work in the matrix model. A similar construction for n x n Boolean matrices can be obtained along these lines.

8. Formal power series

Formal power series are functions from free monoids into dioids, Kleene algebras or, more generally, semirings. They are
widely applied in language and automata theory, cf. Berstel and Reutenauer’s book [20]. Our implementation generalises a
formalisation of formal power series, as they are known from combinatorics and ring theory, by Chaieb in the Isabelle/HOL
library [21].

We currently focus on Kleene algebras and leave the integration of non-idempotent semirings for future work. Although
this may seem mathematically straightforward, this is not entirely trivial from a programming point of view. Dioids can
use finite suprema whereas semirings require Isabelle’s more general setsums for addition, which are defined for arbitrary
commutative monoids. As usual, we program elements of free monoids as lists. Thus, the type of formal power series (with
codomain B) is isomorphic to the type of functions from « list to . In contrast, Chaieb’s formal power series are functions
from the natural numbers.

typedef (o,8) fps = "{f::a list — B. True}"
morphisms S Abs_fps (proof)

The function Abs_fps and its counterpart $ are coercions between the types of functions and formal power series.

The dioid operations on formal power series are defined as follows. The zero formal power series is the (isomorphic
image of the) function An.0 that maps every monoid element to O in the dioid. The multiplicative unit of formal power
series, denoted 1 by overloading, maps the monoidal unit (the empty list) to 1 in the dioid and every other element of the
monoid to 0:

definition "1 = Abs_fps (An. if n = [] then 1 else 0)"
Addition of formal power series is defined point-wise.
definition "f + g = Abs_fps (An. £ S n + g $ n)"
The product of formal power series is the well known convolution or Cauchy product
(f-on=">Y_(fx-@EW.
X-y=n

Programming this in Isabelle requires splitting a list representing an element of a free monoid into all possible prefix/suffix
pairs and multiplying with respect to these splittings in the dioid.

definition "f - g = Abs_fps (An. ). {f $ x - g Sy|/ xy. n=x-y})"
This summation over all splittings of n is captured by the following definition.

definition "splitset n = {(x, y)| xy. n = x - y}"
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This set can, of course, be defined more constructively by recursion. Both variants are helpful for proving algebraic proper-
ties.

The proof that formal power series form bounded join-semilattices requires little more than unfolding definitions. Es-
tablishing the multiplicative monoid properties, in contrast, is tedious, and needs a number of auxiliary lemmas and, once
more, facts about finite suprema. The multiplicative left unit law is best proved by case analysis over the structure of
lists using the recursive definition of splitset. For the right unit law, however, dual lists would be needed. We have therefore
proved it in a more algebraic fashion from properties of finite suprema. Both proofs formalise a simple mathematical insight.
Consider the left unit law

A-fHras= Y (1ys)-(fz9)

yS-ZS=XS

for a list xs. The power series 1 maps the empty list to 1 in the dioid, which yields f xs in the product. All other lists ys are
mapped to 0, which annihilates the product. Hence only f xs survives the Cauchy product. The right unit law is dual. The
proof of the associativity law relies on a generic lemma for rearranging the sums that occur, similar to the case of matrices.
We have combined the proofs of the individual algebraic laws into an instantiation proof that formal power series into a
dioid form a dioid.

instantiation fps :: (type,dioid one zero) dioid_one_zero
{proof)

Two approaches of formalising the star of formal power series can be found in the literature, but detailed proofs are
usually omitted. First, it can be shown that for proper power series, which satisfy f 1 =0, the star can be defined as the
finite sum f* x=73 i<y f I x. We have formalised the more interesting case of power series into Kleene algebras, where
the star can be defined recursively as

fFi=Ds  fx=f1- Y [y fz

y-z=x,y#1

where x # 1. We have first defined the star on functions, where we can use Isabelle’s package for recursive functions, and
then lifted it to the type of formal power series.

fun star_ fps_rep where
"star_fps_rep £ [] = (f [])*"
| "star_fps rep £ n = (£ [])* -Y. {fy - star fpsrep f z [y z. n =y @ z ANy # []}"

lift_definition star fps :: "(’a, ’‘b) fps = (’a, ’'b) fps"
is star_fps_rep ..

The verification of the star unfold and star induction axioms from these definitions is tedious. It uses case analyses on the
structure of the free monoid and a few auxiliary lemmas. This yields the main result of this section.

instantiation fps :: (type,kleene algebra) kleene_algebra
{proof)

9. Max-plus and min-plus algebras

Max-plus and min-plus algebras are important mathematical structures in their own right. A standard reference is
Gondran and Minoux’s book [11]. Applications include combinatorial optimisation, control theory, algorithm design or In-
ternet routing. We have developed the basics of this approach; as far as we know, for the first time in Isabelle. All instances
require extensions of number fields by elements o0, either in combination or separately. Separate extensions are currently
not available in Isabelle, though they can easily be obtained.

We first discuss max-plus and min-plus algebras over R. The carrier set of the max-plus algebra is the set RU{—o0}. The
operation of addition is maximum, that of multiplication is addition, the additive unit is minus infinity and the multiplicative
unit is zero.

We have defined a datatype for RU{—oc} and extended the (recursive) functions of maximum and addition accordingly.
After fixing the units, the instance proof that max-plus algebras over the reals form selective semirings is a straightforward
case analysis over the data type; the proof that they also form dioids is then automatic from our abstract algebraic results.

The proofs for min-plus algebras are very similar. Now, the real numbers are extended by +oo, multiplication is mini-
mum, addition is multiplication, the additive unit is +oc and the multiplicative unit is 1.

None of these algebras can be expanded to Kleene algebras. In the max-plus algebra, for instance, the star should be
an upper bound of {x" | n € N}, but this set obviously has no upper bound in R U {—o0}. Such expansions work, however,
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for restricted carrier sets. As an example we have formalised the min-plus algebra over N U {+o0}. In this case, x* =1
for all x. Verifying the laws of (commutative) Kleene algebra from this definition is trivial, based on Isabelle’s library for
numbers, monoids and semilattices. The combination of max/min-plus algebras with matrices is particularly interesting for
algorithmic developments or modelling, for instance, discrete event systems or Petri nets.

10. Other models of Kleene algebra

We have implemented further models of dioids and Kleene algebras. It can, for instance, easily be shown that the
Booleans under conjunction and disjunction and, more generally, bounded distributive lattices—distributive lattices with a
least and a greatest element—form Kleene algebras. Here, multiplication is meet and the Kleene star maps each element to
the greatest element of the lattice.

More interestingly, many of the models considered so far have a richer structure than that captured by Kleene algebra.
In particular, residuation can be defined uniformly on all power set models, hence these and other models form action
algebras. In the monoid model, residuation can be defined explicitly as

X—>z={Jivix-vycz), z<v=_Jxix-vcz).

This follows from general properties of Galois connections over complete lattices. To establish action algebras, we have first
shown in an instance proof that — and <« are upper adjoints in the Galois connection axioms of residuated lattices. The
two proofs are duals and special cases of more abstract lattice theoretic proofs. From this basis, the instantiation proof for
action algebras is purely algebraic; it only links the star axioms of Kleene algebras, for which monoidal models have already
been built, with those of action algebras.

Residuation for languages, relations, paths and traces has been formalised in similar ways. The verification of the resid-
uated semilattice axioms is straightforward; proofs of the star axioms of action algebra are similar to those for monoids.
Finally, we have formalised residuation for the min-plus algebra over the extended natural numbers. Since multiplication is
commutative there is only one residual: the operation of truncated subtraction defined by x — y = y — x. Showing that this
induces a residuated lattice is immediate, based on Isabelle’s libraries for natural numbers. The extension to action algebra
is equally simple.

11. Proof automation in relation algebra

Calculational reasoning in relation algebras is more difficult for humans than that in dioids or Boolean algebras, and
perhaps even Kleene algebras. Proof automation is therefore typically less successful [22]. In this situation, a key to proof
automation in applications is high-quality library design and modularisation. Domain specific knowledge is necessary to
identify the right set of laws and prover specific knowledge to make these laws interact with built-in tactics and simplifiers.

When reading the following discussion, it might be helpful to consult the underlying Archive proof document [4] in
parallel.

As a first measure to increase proof automation in relation algebra, we have implemented more than twenty useful laws
of Boolean algebra which are currently missing in Isabelle’s standard libraries. These include simplification rules, for instance

X-y+x-—y=x, xX+y)-—x=y-x, x+-Xx-y=x+yY,

isotonicity rules such as x <y — w+x+z < w + y + z, which are notoriously difficult to “find” for automated theorem
provers, and Galois connections such as

X-y=0<«—>x<—y, X-—y<z<«—>x<y+z

None of their proofs required any user interaction.

As a second measure, we have formalised Jénsson and Tarski's notion of Boolean algebra with operators [23,24] in Isabelle.
Following Maddux [9] we restrict our attention to unary functions of type B — B where B is a Boolean algebra. Of particular
relevance are pairs of conjugate functions, that is operators f and g which satisfy

(fx)-y=0<«—x-(gy)=0.

We have proved the basic facts about conjugate functions, most of them from Jénsson and Tarski's articles and Maddux’s
book. We have shown that conjugation is a symmetric relation and that conjugates are uniquely defined. Second, we have
proved that conjugates are adjoints in a Galois connection, that is,

fx<y<«—x<—-g(=y.

It then follows easily that f and g are additive, isotone and strict, that is,

f+y=fx+fy, x<y— fx<fy, [f0=0
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and likewise for g. They also satisfy the cancellation laws

f(—gx < —x, g(—fx)<—x

All these proofs were again fully automatic. Next, we have proved modular laws for conjugate functions. After proving the
auxiliary law f (x-—g y) -y =0 and its symmetric counterpart we have derived the modular law

fxy=fx-gy) -y

and its symmetric counterpart with a few user interactions. The modular laws of relation algebras are instances of these
abstract laws.

An obvious link between Boolean algebras with operators and relation algebras are the conjugation relations between
Ay.x;y and Ay.x7; y, as well as between Ay.y;x and Ay.y; x~. We have formalised this relationship in Isabelle. In total
we have formalised more than fifty basic theorems of relation algebra. Only six proofs required user interaction. Among
these are Peirce’s law

Xy-z =0«—y;z-x_ =0,

one of Schroder’s laws, which is similar, and the Dedekind rule

xy-z<(x-zy7 ) (y-x752).
But all facts could be proved at the level of textbook granularity. The following proof is an example.

lemma dedekind: "x ; v - z < (x -z ; yv7) ; (y - x~ ; z)"
proof -
have "'x ; v -z < (x -z ;yv7) ; (v - ((x- -z ; vy )" ; z))"
by (metis modular_ 2’ modular_ 1_var)
also have "... < (x -z ; y7) ; (v - x7 ; z)"
by (metis conv_iso inf_lel inf_mono mult_isol mult_isor order refl)
thus ~thesis
by (metis calculation inf.commute order_trans)

qed

A key for increasing the automation of many of these proofs are the conjugation properties mentioned. In particular, they
immediately imply the strictness or annihilation laws x; 0 =0 and 0; x = 0 of the relational dioid retract.

From these basic laws we have implemented special concepts, such as vectors, subidentities or tests, various kinds of
functions, and a domain operation, following the books of Schmidt and Strohlein, Schmidt and Maddux. While the basic
properties of vectors and domain were proved automatically and without much user interaction, some properties of tests
turned out to be surprisingly resilient, in particular the law —(x; 1) -1' = —x- 1/, where x is a test. In the case of domain we
verified little more than the axioms of domain semirings [25] in order to make all properties of this more abstract setting
available in Isabelle.

We put particular emphasis on the development of a comprehensive library for functions. As usual we have implemented
a partial function as a relation x satisfying x—; x < 1’; whereas a total relation satisfies 1’ < x; x~, an injective relation
satisfies x; x~ < 1/, and a surjective relation satisfies 1" < x; x. Moreover, a map or function is a total relation which is a
partial function while a bijection is an injective and surjective function. We have proved most of the basic properties that
can be found in the standard textbooks, and most of them automatically. For applications, we found the following properties
very helpful. First, (x-z; y~) =x; y - z, whenever y is a partial function. Second, —(x; y) = x; —y whenever x is a function.
Both required a moderate amount of user interaction. The following Isar proof of Theorem 4.2.2 (iii) from Schmidt and
Strohlein’s book follows directly the textbook proof.

lemma ss_422iii: "p funpy — (x -z ; v ) ; ¥y =x,;y - z"
proof (rule antisym)
assume "p_fun_p y"
show "x ; v -z < (x -z ; y7) ; y"
by (metis dedekind eqg refl mult_subdistl order_trans)
have "(x - z ; y7) ; vy < x ;v - (z; (y~ ;y))"
by (metis mult_subdistr_var mult_assoc)
also have "... < x ; y -z ; 1'"
by (metis 'p_fun_p y' inf_absorb2 inf_lel le_infI le_infI2 mult_subdistl p_fun_p_def)
finally show "(x - z ; v7) ; v < x ; yv - z"
by (metis mult.right_neutral)
qed
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12. Formalising direct relational products

An important contribution of the Munich School consists in the axiomatisation of the concept of direct product by four
simple identities in the calculus of relations. As far as we are aware, details have been published for the first time in Schmidt
and Strohlein’s book.

1
[
[
[
[

fi f\
A

X]%ﬂ]X] XX2?>X2

It is obvious from the standard diagram for direct products that this requires a typed setting. The proofs in Schmidt and
Stréhlein’s book, however, suggest that the proofs demonstrating universality of the construction can be carried out safely
without types. Our untyped formalisation in Isabelle directly follows their approach, but should be taken with a grain of
salt since it could lead to false positives: theorems that we could prove may still fail in the presence of types; type safety
has not been demonstrated formally within Isabelle. The projections 771 and 7, as relations, satisfy the axioms

nsm =1, =1, Ty gy =1, s =1.

It follows that 71 and 7, are surjective functions. In Isabelle we have formalised direct products as follows, writing x and
y instead of 71 and m3:

definition "direct_product_p x y =
(x7 ;' x=1" Ny~  ; yv=1"ANX; X -y ,;,y =1"Nx_ ; y=1)"

After some basic properties we have automatically proved two helpful technical lemmas about general functions using
Lemma 4.2.2(iii).

lemma dp_auxl:
assumes "p_ fun p z"
and "total p w"
and "x~ ; z = 1"
shows "(w ; x7 -y ; z7) ; z = y"
(proof)

lemma dp_aux2:
assumes "p_fun p z"
and "total_p w"
and "z~ ; x = 1"
shows "(w ; x7 -y ; z7) ; z
(proof )

o

Schmidt and Strohlein’s first main theorem about direct products states that these are monomorphic, that is, projections
are, for given sets, characterised up to isomorphism. In fact, for two pairs of projections (w, x) and (y, z), this isomorphism
is given explicitly by the following relation:

definition "® = Aw x vy z. w ; vy~ - x ; z7)"

We have verified the isomorphism properties described in Schmidt and Stréhlein’s proof automatically, using our two tech-
nical lemmas.

lemma mono_dp_1:
assumes "direct_product_p w x"
and "direct_product_p y z"
shows "® w x y z ; v = w"
(proof)

lemma mono_dp_2:
assumes "direct_product_p w x"
and "direct_product_p y z"
shows & w x y z ; z = x"
(proof)
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We have then formalised Schmidt and Stréhlein’s proof that ® is indeed a function, using the characterisation ®; -1’ = —®
which has been proved equivalent to the usual definition of a function in our function library. We provide a detailed proof,
which follows Schmidt and Stréhlein step by step, as an example. It shows that, with support from Isabelle’s automated the-
orem prover integration, well developed libraries and an appropriate level of abstraction, even quite advanced mathematical
constructions and proofs can often be translated in a one-to-one fashion from paper and pencil proofs.

lemma Phi_map:
assumes "direct_product_p w x"
and "direct_product_p y z"
shows "map p (® wx y z)"

proof -
have " wx vy z ; - (1’) = wxyz; -(yv,;, v -z ; z )"
by (metis assms(2) direct_product_p def)
also have "... = d wxy z ; v ,; -(yv7) + ®wxyz; z; —-(z7)"

by (metis compl_inf assms(2) ss43iii dp_mapl dp_map2 mult.assoc distrib_left)
also have "... =w ; -(y7) +x ; -(z27)"
by (metis (full_types) assms mono_dp_ 1 mono_dp_2)

also have "... = -(w ; y7) + - (x ; z7)"
by (metis assms (1) ss43iii dp_mapl dp_mapZ2)
also have "... = - (® w x yv z)"

by (metis compl_inf)
finally show ~thesis

by (metis map_prop)
qed

The proof that @ is an injection is then fully automatic. Schmidt and Strohlein write that &~ is a function as well “for
reasons of symmetry”. This symmetry is picked up by Isabelle and consequently the proof is fully automatic.

Finally we have constructed, for given functions f and g, a function F which makes the standard product diagram
commute, and verified these commutation properties, as usual in category theory. This verification uses again our two
technical lemmas and hence justifies their extraction. The proofs are fully automatic; projections are denoted by again by x
and y.

definition "F = (A f xgy. £ ; x~ - g ; y )"

lemma f_proj:
assumes "direct_product_p x y"
and "map p g"
shows "F f x gy ; x = £"
{proof)

lemma g proj:
assumes "direct_product_p x y"
and "map_p f"
shows "F f x gy ; v = g"
(proof)

This completes Schmidt and Stréhlein’s proof of universality of direct products. In addition we have verified universality
of F more directly in the obvious category-theoretic way, assuming a second function G that makes the product diagram
commute and showing, in a handful of interactions, that G = F.

In sum, all proofs in this section were automatic except for the verification that ® is a map, where we have decided to
follow Schmidt and Stréhlein’s proof step by step. This case study demonstrates the quality of our relation algebra library
and Isabelle’s power in picking up the right lemmas and employing automated theorem proving technology. The fact that
our development is based on untyped relations might raise objections from Munich. But, in fact, our proofs do not hide
anything that Schmidt and Stréhlein themselves found worth mentioning. At least our proofs faithfully capture the case of
a product X x X, where types are not needed.

13. Discussion and conclusion

We have presented examples for programming and automating mathematics in the spirit of the Munich School of re-
lation algebra. These are drawn from a reference formalisation for a hierarchy of Kleene algebras and relation algebras in
Isabelle/HOL. The theory hierarchy implemented supports a wide range of computing applications and more advanced math-
ematical investigations. Most of the models presented are new in Isabelle, in particular the monoid, path, matrix, formal
power series, min-plus and max-plus model, and the relational model of omega algebra. Interestingly, the omega operation
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does not exist in the trace, path and language models presented in this paper [19]. While the construction of models usu-
ally required significant user interaction due to their inherently higher-order concepts, the degree of proof automation in
calculational reasoning with Kleene and relation algebras observed was certainly encouraging.

Variants of Kleene algebras support and enrich each other. This is a main lesson learnt from our work on the Tarski-
Kleene hierarchy. Kleene algebras, on the one hand, emphasise diversity by capturing different models of computational
interest. By focusing on the star they describe one of the most ubiquitous and powerful operations of computing, which
is absent in Tarski's axiomatisation of relation algebra. Relation algebra, on the other hand, specialises on one particular
model and yields a more precise description of it. In applications such as program correctness and verification we expect
that the two approaches will cooperate and complement each other in Isabelle and the tool will automatically set the scope
by selecting the most useful hypotheses for proofs.

Relations are making their way from logics to mathematics and applied sciences; to quote from one of Gunther Schmidt’s
recent keynote speeches. Our work demonstrates how far state-of-the-art theorem proving environments such as Isabelle
support this transition. On the one hand, the proof and programming power of these tools might exceed the expectations
that computer scientists or mathematicians such as Gunther Schmidt had at the beginning of their careers. On the other
hand, our formalisation also demonstrates some current shortcomings. Additional work is certainly needed to transform
theorem provers into mainstream tools for programming and automating mathematics in relation algebra, Kleene algebras
and beyond. However, to anyone working in the field of relational an algebraic methods in computer science, tools such as
Isabelle or Coq are highly recommended.
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1. Introduction

One of the most elementary questions in social choice theory is the aggregation of the preferences of certain individuals
(voters, agents) in view of given alternatives (candidates) to a collective so-called dominance relation. For instance, in case of
approval voting (see [9]) the individual preferences are the sets of alternatives the single voters approve and then collectively
an alternative a dominates an alternative b if the number of voters which approve a is greater than the number of voters
which approve b. Frequently it is assumed that there are no ties. Then the dominance relation is asymmetric (hence,
irreflexive) and complete, i.e., the relation of a tournament. A tournament is acyclic iff it is a linear strict-order. Since
finiteness is a general assumption in this context to ensure the existence of certain extremal sets and elements, acyclic
tournaments possess exactly one winner that (strictly) dominates all other alternatives—the greatest element. But in case of
cyclic tournaments it may happen that no alternative exists which dominates all other ones. To overcome this problem, a
series of so-called tournament solutions has been proposed which define the sets of winners in such cases. For an overview
see, for example, [20], and for computational issues see, for example, [10,19].

In [10,11] F. Brandt introduces minimal extending sets as a new tournament solution. Compared to other well-known
tournament solutions its computational complexity has been an open problem for a long time. Quite recently it has been
shown in the working paper [15] that deciding whether an alternative is contained in it is NP-hard. Even on small instances
the computation of minimal extending sets seems to be rather difficult. In another working paper [14] F. Brandt, A. Dau
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and H.G. Seedig report on their implementations of algorithms for the computation of the most important tournament
solutions. Doing so, they also mention the cases where, despite the NP-hardness of the general problem, larger instances
with specific properties can be treated successfully. Especially, this holds for the computation of the Banks set by means of
the enumeration of all minimal feedback vertex sets via the elaborated algorithm of S. Gaspers and M. Mnich (see [18]).
It is sufficiently fast on all tournaments with a not too large number of Banks trajectories (i.e., maximal transitive sets).
But, although their program for the computation of minimal extending sets also bases on the algorithm of [18], the authors
comment in [14] on it that it “already takes about 3 minutes on instances of 25 alternatives”. In the original version of
[14] that the author used when preparing the first version of the present paper they still write that “it is only feasible for
instances of at most 20 alternatives”.

In [7] we describe a simple computing technique for a series of tournament solutions. It rests upon relation algebra in
the sense of [23,24] as the methodical tool, a goal-directed development of relation-algebraic specifications of tournament
solutions from their formal logical descriptions, and the ROBDD-based computer algebra system RELVIEwW (see [4,21,22,27])
for the evaluation of the developed specifications and the visualization of the computed results. Because of the very positive
results of our practical experiments, the above-mentioned difficulties when computing minimal extending sets, and since
this tournament solution is not treated in [7], we have applied our technique to it and want to present the solutions and
their performances in this paper.

Its remainder is organized as follows. In Section 2 we summarize the relation-algebraic preliminaries. The introduction
of the minimal extending sets of a tournament and the development of an executable relation-algebraic specification from
the formal logical description is done in Section 3. Section 4 shows how the result of Section 3 can be translated into
RELVIEW-code and presents results of our practical experiments with the tool. They demonstrate that, despite the very
general and model-oriented approach, the use of ROBDDs to implement relations in RELVIEw leads to a solution that is
almost as efficient as the specifically tailored program mentioned in [14]. Section 5 describes an alternative method for
solving the minimal extending sets problem that is based on a relation-algebraic model of truth values, the testing of the
extending set property with relation-algebraic means and a greedy strategy. It assumes as pre-condition that the input has a
unique minimal extending set. Our experiments together with those mentioned in [15] show that this seems to be true for
all practical matters. In Section 6 we again present results of practical applications. They demonstrate that under favorable
conditions the alternative approach allows to solve much larger problem instances than our first approach and the solution
of F. Brandt, A. Dau and H.G. Seedig. The last Section 7 contains some concluding remarks.

2. Relation-algebraic preliminaries

In this section we recall the basics of heterogeneous relation algebra that are needed in the remainder of the paper. For
more details, see [23,24] for example.

Given sets X and Y we write R : X <> Y if R is a (typed, binary) relation with source X and target Y, i.e., a subset of the
direct product X x Y. If the sets of R’s type X <> Y are finite, then we may consider R as a Boolean matrix with |X| rows
and |Y| columns. Since a Boolean matrix interpretation of relations is well suited for many purposes and also used by the
RELVIEW tool as the main possibility to depict them, in this paper we will frequently use matrix terminology and notation.
Especially, we speak about the entries, rows and columns of a relation/matrix and write Ry y instead of (x,y) € R or xR y.

We assume the reader to be familiar with the five relation-algebraic basic operations, viz. RT (transposition), R (comple-
ment), RU S (union), RN S (intersection) and R; S (composition), the three special relations O (empty relation), L (universal
relation) and | (identity relation), and the two relation-algebraic predicates R C S (inclusion) and R = S (equality). In case of
the relations O, L and | we overload the symbols, i.e., avoid the binding of types to them. Furthermore, we assume that
composition binds stronger than union and intersection.

For R: X< Y and S: X < Z, by syq(R,S) =RT; SN RT; S their symmetric quotient syq(R, S) : Y <> Z is defined. We will
only use its point-wise description saying that for all y € Y and z € Z it holds

syq(R,S)y.; <<= Vx:Ryy < Sxz, (1)

where the variable x ranges over X. In logical formulae the ranges of the variables are usually expressed via set-
memberships. When we will translate logical formulae into relation-algebraic expressions, some of such memberships will
be important for reaching the desired result, some however not, like x € X in case of (1). To improve readability, in the
logical formulae of this paper we will explicitly state only the important membership-relationships that are transformed
into relation-algebraic constructions. Those which are not used within a calculation are mentioned in the surrounding text.

Vectors are a well-known relation-algebraic means to model subsets of a given set. For our applications it suffices to
define vectors as specific relations with the target being the singleton set 1 ={1}. In the Boolean matrix interpretation a
vector is a Boolean column vector and, as in linear algebra, we prefer in this context lower case letters. Furthermore, we
omit in case of a vector r: X <> 1 always the second subscript, i.e., write ry instead of ry . Then r describes, by definition,
the subset Y of X if for all x € X it holds ry iff xe Y.

If r: X< 1 is a vector and Y is the subset of the set X that the vector r describes, then inj(r) : Y <> X denotes the
embedding relation (in [24] called natural injection) of the set Y into the superset X, which is induced by r. In Boolean
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matrix terminology this means that the relation inj(r) is obtained from the identity relation I: X <> X by deleting all rows
which do not correspond to an element of Y, and point-wisely this means that for all y € Y and x € X it holds

inj(nyx <= y=x (2)

In conjunction with powersets 24 we will frequently use membership relations M : A <> 24. Point-wisely they are defined
for all x A and X € 24 by the equivalence

Myx <<= x€X. (3)

If the 2!4! single columns of the relation M are considered as 2!4! vectors of type A <> 1, then each column precisely
describes one set of the powerset 24 in the above sense. A combination of M with embedding relations allows such a
column-wise enumeration also for subsets A of 24. Let r: 24 < 1 describe 2 in the sense defined above. If we define
S=M;inj(r)T: A < 2, then for all xe A and X € 2 it holds Sx,x iff x € X. In the Boolean matrix model this means that S
consists of those columns of M which correspond to 1-entries of r. With the help of M, furthermore, it is easy to specify the

superset ordering on 24 relation-algebraically. Namely, if we define the relation S:24 « 24 by S= MT; M, then, by a simple
calculation, for all sets X, Y €24 it can be shown that

Sxy <<= XD2Y. (4)

To model direct products X x Y relation-algebraically, the projection relations m : X x Y <> X and p: X x Y <> Y are the
convenient means. They are the relational variants of the well-known projection functions and, hence, fulfill

Tabx <= 0G=X  Pah,y <= b=y, (5)

for all (a,b) e X x Y, xe X and y € Y. Projections enable us to specify two pairing operations. Assuming 7t and p as above,
the right pairing (also called fork) of R: Z <> X and S:Z <> Y is defined as [R,S|=R; 7" NS; p'. This leads to Z <» X x Y
as type of [R, S]] and to the point-wise description

[R, S]]z,(x,y) < R;xASzy, (6)

for all ze Z and (x,y) € X x Y. The dual construction is the left pairing (or strict join) of R: X < Z and S:Y < Z. It is
defined as [[R, S]=m; RN p; S. In this case we get X x Y <> Z as its type and

[R,Slxy).z <= RxzASyz (7)

for all ze Z and (x,y) € X x Y, as its point-wise description. Based on the left pairing we may define for a relation
R: X < Y the vector vec(R) : X x Y <> 1 by vec(R) =[[R,I];L, where |: Y <Y and L:Y <« 1. Using again a point-wise
description we get for all xe X and y € Y that

Rx’y <:> VeC(R)(X,y). (8)

Because of this property vec(R) represents the relation R as a vector and, therefore, we call it the vector model of R.
3. Arelation-algebraic specification of minimal extending sets

Within the framework of relation algebra, a tournament is not a directed graph, but a relation D : A <> A on a non-empty
and finite set A (in our case the set of alternatives ) such that the properties DN DT =0 and 1< DU DT hold. The equation
specifies D as asymmetric and the inclusion as complete. In case of a relationship D, we say that alternative a dominates
alternative b. The social choice literature frequently uses the symbol “>" for the dominance relation and a > b for our
relationship D, p. Due to this interpretation of dominance as “is greater than”, for a set X of alternatives an alternative
a € X is called maximal (or undominated) in X if there is no b € X such that D}, holds. For sets, social choice theory uses
the common order-theoretic definitions of maximality and minimality w.r.t. set inclusion. Given a subset A of 24, a set
X €2 is called maximal in 2 if X CY implies X =Y, for all Y €2, and X € 2 is called minimal in 2 if Y C X implies
Y=X, forall Y el

Next we need the notion of a transitive set: X € 24 is said to be transitive (w.r.t. the tournament D) if for all a, b, c € X
from Dgp and Dy it follows Dg .. Hence, X is a transitive set iff the restriction D|x : X <> X of the tournament D to X
is a transitive relation, that is, a linear strict-order because of the assumed asymmetry of D. Since A is finite, transitive
sets possess exactly one maximal alternative that dominates all other alternatives. The Banks set BA(D) of D consists of the
maximal elements of the maximal transitive subsets of A. This tournament solution is introduced in [2], and [26] shows
that deciding whether an alternative is contained in it is NP-complete.

In F. Brandt’s papers [10,11] minimal extending sets are introduced via Banks sets. For the tournament D : A <> A and a
set B € 24 it is specified that

Bisanextendingsetof D <= Va:a¢ B — a¢ BA(Dpua)), 9)
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where a ranges over A and Dy denotes the restriction of the tournament D to the set BU {a}, and B is called a minimal
extending set of D if it is a minimal element of the set of all extending sets of D w.r.t. set inclusion. Extending sets are also
called BA-stable, since the right-hand side of (9) is an instance of the general notion of stability for the specific tournament
solution BA; cf. [10,11] for details. To get a relation-algebraic specification of minimal extending sets it is advantageous to
use the following immediate consequence of (9): B € 24 is an extending set of D iff there isno a € A\ B that is a maximal
element of a maximal transitive subset of B U {a}.

As the first step towards a relation-algebraic specification of minimal extending sets we develop a vector t : 24 <> 1 that
describes the set of the transitive sets of the tournament D as a subset of 24. The following calculation, in which X € 24
is assumed to be an arbitrary set and a, b and c range over A, is a slight modification of the calculation given in [7]. We
only include it to make the paper self-contained. The calculation starts with a logical formalization of the transitivity of
the set X. Besides the point-wise descriptions of the basic operations of relation algebra and some fundamental laws of
predicate logic, it applies in the second transformation property (3), with M: A <> 24, and also property (8), and in the
third transformation it uses property (7).

Va,b,c:ae XAbeXAceXADgpADpec— Dgc
—3Ja,b,c:ae XAbeXAceXADgpADpeADgpc
=3a,b: Mg x AMp x Avec(D)gp) A3Ic:Mcx ADgcADpe
=3a, b : [[M, M]gp).x A vec(D)apy A 3c: [D, Dlg.py.c AMex
—3a, b : vec(D)(a,p) A [IM, Ml(g.py.x A ([D, DI; M)mX

—3a,b:vec(D)] (5 A (IM,MIN[D, DI; M)(a,b),x

vec(D)T; (IM,MIN[D, D; M) |

rrroornt

— T
vec(D)T; (IM, MIN[[D, D]; M) .

Because of the point-wise description of the equality of relations, from the last expression of this calculation we obtain

— T
t =vec(D)T; (IM,MIN[D, D}; M) :2% <1 (10)

as relation-algebraic specification of the vector t, and this ends the first step.

Also in the remaining steps of our development the point-wise descriptions of the basic operations of relation algebra
and the properties (1) to (8) of Section 2 are combined with logical reasoning. But we again will explicitly mention only
the applications of the properties (1) to (8).

The next important notion used in the description of minimal extending sets is that of a maximal transitive subset.
Therefore, it seems to be reasonable to consider in the second development step a relation Q : 24 < 24 that relates Y € 24
and X e 27 iff the set X is a maximal transitive subset of the set Y. To obtain a relation-algebraic specification of Q we
proceed as in the case of the vector t. In the starting point of the following calculation the relationship tx is used to
express the transitivity of the subset X of A. Its first transformation applies property (4), with S: 24 < 24, and in the third
transformation a universal vector L : 24 <> 1 is introduced for reasons of type adaptation. The range of the variable Z is 24.

tXAXCYAVYZ:tz ANZCYANXCZ—>X=2Z

tx NSy x AVZ:tz NSy zASzx—lz.x

tx NSy x A—=3Z:tz ASy.z ASz.x A lz.x

(LitT)y x ASyx A=3Z:(LitT), , ASy zASzxAlzx

(L tTﬂS)Y’X A=3Z: (L tTﬂS)Y’Z ANz

(L:tTNS)y x A (LETNS) (SN Ty 4

rroeee

(LTSN (LETNS); (SN D)y -

Again, as an immediate consequence of the last expression, we get for the relation Q the relation-algebraic specification

Q=Lt'NnsSN(LtTNS);(SNi:2" <24 (11)

In the third step of our development we attack the problem of specifying, for arbitrarily given a € A and B € 24, the
property that a is the maximal element of a maximal transitive subset of B U {a}. Originally, we aimed at the relation-
algebraic specification of a relation of type A <> 24. But during the calculation we discovered that it is more simple (and,
in fact, the resulting RELVIEw-code also proved to be slightly more efficient than the code resulting from the original idea)
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if we aim instead at the relation-algebraic specification of the vector model of this relation. Hence, in this step we consider
a vector r: A x 24 <> 1 such that r(q ) holds iff a is a maximal element of a maximal transitive subset of B U {a}. In the
following four calculations of this step X and Y range over 24 and b ranges over A. The starting point of the first calcula-
tion uses that Qpuja),x specifies X as a maximal transitive subset of B U {a}. In the second transformation property (3) is
applied, with M: A < 24,
EX:QBU{G},x/\—'ab:bGX/\Db,a < E|X:(HY:BU{CI}ZY/\Qy’x)/\—'flb:bEX/\Db’a
& 3IX:(AY:BU{a}=YAQyx)A=Fb:MpxAD],
< 3X:(3AY:BU{a}=Y AQy x)ADT;Mgx.

Now we split the development and consider first the left part of the outer conjunction of the last formula. Here we proceed
as follows, using property (3) in the second transformation, with M: A <> 24, property (6) in the fourth transformation, and
property (1) in the fifth transformation. The type of the identity relation | the second transformation introduces is A <> A.

3Y:BUfa} =Y A Qy x Y :(Vb:(b=avbeB)«beY)AQyx
Y : (Vb: (lpa V Mp ) <> Mpy) A Qy x
3Y : (Vb:—=(lpa AMp g) <> Mpy) A Qy x
3y : (Vb [i,—l\_ﬂ]]b,(a,s) < Mpy) A Qy x

3Y = syq([1, M1, M) gy A Qv x
(syq([i,—l\_ﬂ]],M); Q)(a,B),X'

Due to the type of the relation-algebraic expression of the calculation’s result, viz. A x 2 <> 24, we have to adapt the
relation DT; M of the right part of the outer conjunction in such a way that it gets the same type A x 24 < 24, but
the meaning with regard to the relationship between a and X does not change. This can be obtained via the projection
relation 7 : A x 24 < A. In the corresponding calculation given below, 7 is introduced in the second transformation, and
the correctness of the transformation follows from the left property of (5).

rrrent

D;Myx <= 3b:a=bADT;Mpx
< db: T(a,B),b N DT: Mp. x

. pT-
= (mDTM) g x-

After these two auxiliary calculations we now can conclude the original calculation as given below, using the universal
vector L: 24 < 1 in the third transformation to obtain the pattern for composition.

EX:QBU{Q},xA—'ab:bGX/\Db,a — E|X:(HY:BU{CI}:Y/\QY,X)/\DT;MG’X
< 3X: (syq([1, MI, M); Q)(a,B),x A (m; DT; M)(a,B),x

= 3X: (syq([_, M, M); QNm;DT; M)(a,B),X ALx
& ((va((1. M1, M); Q N7; DT; M); L) .

And finally this leads to the relation-algebraic specification of the vector r we have searched for in this development step
via the equation (and additional typing)

r=(syq([1,MI,M); Q N7; DT;M);L: A x 2% < 1. (12)

By means of the vector r of (12) is now possible to specify in the fourth step relation-algebraically a further vector
es: 2% < 1 that describes the subset of 24 consisting of the extending sets of the tournament D. Below the corresponding
calculation is presented. In this development B € 2# is assumed as an arbitrary set, X ranges over 24, and a ranges over A.
The starting point uses that r gy holds iff a is a maximal element of a maximal transitive subset of B U {a}. In the second
transformation the right property of (5) is applied, with p : A x 2% <> 24, and also property (3), with M: A <> 24, and the
third transformation of the calculation uses property (8).

—da:a¢BArgp <= —3a,X:X=BArag¢gXArgx
< —3a,X:P@ex),8 AMax AT@x)
= —30,X:pf g x) AVecM) @ x) ATx)
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= =30, X:pg g x A (veeM) N Max)
= pT: (vec) 1),

If we apply some well-known relation-algebraic rules concerning transposition (see [23,24] for example), then we get as
final relation-algebraic specification of this step that

E—
es = (vec(l\_ll)ﬂr)T;,o 24 1. (13)

The reason for this version, instead of r = pT; (vec(M)Nr), is caused by the RELVIEw system. Namely, a ROBDD-
implementation of relations implies that, compared with a simple Boolean matrix implementation, transposition becomes
more costly. This is due to the fact that it requires to exchange the variables for the encoding of the elements of the source
with the variables for the encoding of the elements of the target. But in case of 1 as source or target transposition only
means to exchange source and target (in RELVIEw: two numbers), the ROBDD of the relation remains unchanged. See [22]
for details.

Now we are almost done. It only remains, as the last step, to compute from the vector es a further vector mes: 24 < 1
that describes (again as a subset of 24) the subset of the minimal sets of the set es describes. If we assume B € 24 to be an
arbitrary set, then we can calculate as given below, where X ranges over 2# and the first transformation uses property (4),
with S:24 « 24, and additionally introduces the identity relation | : 24 < 24,

esg AVX:esx AXCB— X=B <<= esgA—3X:esx ASpxA lgx
& esg A—IX: (SN )p x Aesx
&= esgA(SNI);esp
— (esn(SN;es),.

Hence, the subset of 24 that contains the minimal extending sets of the tournament D is described by the vector mes with
the relation-algebraic specification

mes=esN (SN T);es: 24 < 1. (14)

How to get the minimal elements of a vector (set), here es, w.r.t. an order relation, here S, already appears as a relational
function in [23].

In [10,11] it is conjectured that every tournament admits a unique minimal extending set. Meanwhile this so-called
ME-conjecture is disproved. Using the probabilistic method, in [12] the existence of a counterexample for a weakening
of the so-called TEQ-conjecture of [25] is shown. It has about 10'36 alternatives and is also a counterexample for the
ME-conjecture. As a consequence, nowadays the set ME(D) of minimal extending sets winners of the tournament D : A <> A
is defined as the union of all minimal extending sets of D. Suppose a € A to be an arbitrary alternative. With the help of
the relation-algebraic specification (14) then we get the property

aeME(D) <+ 3dX:mesxnaeX
< 3X:Mgx Amesx
<  (M;mes)q,

where X ranges over 2# and the second transformation uses property (3), with M : A <> 24. This result implies that the set
ME(D) is described as a subset of A by the vector win, which is relation-algebraically specified by

win=M; mes: A < 1. (15)

It is easy to check whether D admits a unique minimal extending set. This is the case iff, in Boolean vector terminology,
exactly one of the entries of the vector mes is 1 (and all other entries are 0). In terms of relation algebra this means that
surjectivity L = L; mes and injectivity mes; mes' < | of mes hold or, in other words, that this vector is a point in the sense of
[23,24]. As a consequence, the uniqueness check for minimal extending sets reduces to the test of the point property of the
vector mes.

4. Implementation and results of experiments

RELVIEW is a specific purpose computer algebra system for the visualization and manipulation of relations and for rela-
tional prototyping and programming. It is written in the C programming language, uses ROBDDs (short for: reduced ordered
binary decision diagrams) for the implementation of relations, and makes full use of the X-windows graphical user interface.
Details can be found in [4,21,22] and on the system’s homepage [27], and applications concerning social choice theory can
be found, for instance, in [5-8]. Already at the end of the 1980s the development of RELVIEw was initiated by G. Schmidt.
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The first version of the tool is described in [1]. Since 1993 the working group “Computer aided program development” at
the University of Kiel is responsible for the further development. RELVIEW is available free of charge from its homepage [27].

The main purpose of the RELVIEw tool is the evaluation of relation-algebraic expressions and the visualization of the
computed results. All expressions are constructed from the relations of its workspace, using pre-defined operations and
tests and user-defined functions and programs. A RELVIEw-program is much like a function procedure in conventional pro-
gramming languages, except that it only uses relations as data type and is not able to modify the tool’s workspace (that is,
its applications are free of side effects). It starts with a head line containing the program name and the list of formal parame-
ters, which stand for relations. Then the declarations of the local domains, functions and variables follow, where declarations
of direct product domains can be used to introduce projection relations. The third part of a RELVIEw-program is the body, a
while-program over relations. As such a program computes a value, finally, its last part consists of a return-clause, which is
a relation-algebraic expression whose value after the execution of the body is the result of the program.

Below is the immediate translation of the relation-algebraic specifications (10) to (15) into a RELVIEw-program for com-
puting the vector win : A <> 1 of winners from the input tournament D : A <> A, where a RELVIEw-program vec for the
relational function vec is assumed to be at hand. In this program ~ denotes transposition, - complement, | union, & inter-
section, = composition, [|...] left pairing and [ ... |] right pairing. Via the pre-defined RELViIEw-operations I and Onl
identity relations and empty vectors, respectively, are computed, where the types/sources of the results are determined by
those of the arguments. The membership relation M: A <> 24 is computed by means of the pre-defined RELVIEW-operation
epsi, with the base set A provided by the (vector) argument O : A <> 1. Besides the tournament D the program needs the
universal vector L:24 < 1 as a second argument. It provides in the declaration of the direct product domain AxPA for the
direct product A x 2% the relation L; LT : 24 <> 2 for the second component set 24. (In a RELVIEw-program the declaration
of a direct product domain P for X x Y is possible by P = PROD (R, S), where the relations R: X < X and S:Y <Y
are defined via the parameters of the program and/or relations of the system’s workspace.) Furthermore, L is used in the
expression L; tT N S of the specification (11) and in the specification (12) of r. Finally we introduce an auxiliary variable
Q1 to avoid the two-fold evaluation of the expression L;tT N S, and apply the pre-defined RELVIEw-operation minsets to
compute the vector description mes of the set of minimal extending sets. The latter operation works directly on the ROBDDs
and is much faster than the construction with the superset relation S that originally is used in the specification (14) (see
also [8] for more details).

ME (D, L)
DECL AxXPA = PROD(D,L*L");
pi, rho, M, S, t, Ql1, Q, r, es, mes
BEG pi = p-1(AxXPA);
rho = p-2(AxPA);
= epsi(Onl (D)) ;
= - (=-M"*M) ;
-(vec(D)"*([|M,M] & [|-D,Dl*M))";
1 = L*xt™ & S;
=01 & -(Q1lx(S & -I(S9)));
= (syq(-[-I(D),-M|],M)*Q & pix—(D"*M))«L;
es = -((vec(-M) & r)”"*rho)";
mes = minsets(es)
RETURN M*mes

RO n R

END.

By means of some pre-defined operations the RELVIEw system allows to generate random relations, also of specific
size and density and with specific algebraic properties. See Appendix A for more details. We have used this feature to
test the above RELVIEw-program with regard to its running time on randomly generated tournaments D : A <> A, where
10 < |A] < 22. For tournaments with more than 22 alternatives the RELVIEw-program ME failed to work because of lack of
memory. All experiments have been carried out with the newest version of RELVIEw (Version 8.1, released September 2012)
on an ordinary desktop computer (with an AMD Phenom II X4 955 processor and 8 GB 1600 MHz DDR3 RAM, running
Linux).

In the following table we present the average running times (in seconds) of our first series of experiments with randomly
generated tournaments D : A <> A. All average times for 10 < |A| < 20 result from 30 experiments per size, that for |A| =21
from 20 experiments, and that for |A| =22 from 10 experiments (where in each case the times for the random generation
of tournaments are included, but they are negligible). The latter number is rather rounded; for |A| =22 the running times
of the 10 experiments range from 5518 s to 6966 s.

|A] 10 11 12 13 14 15 16 17 18 19 20 21 22
time 0.03 013 0.33 0.75 235 5.20 141 345 89.6 258 745 2125 6000
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Fig. 1. A weak tournament on 8 alternatives ....

In a second series of experiments we have investigated whether the running times depend on the “distance” of the
tournaments D to linear strict-orders, i.e., on the minimum number of pairs (a,b) from D that have to be replaced by
(b, a) to get a linear strict-order. The following table shows the results (again in seconds) for |A| =12, 14, 16, 18, 20 and 5
different distances, where the latter are not given as numbers but described by the percentages of pairs that have to be
reversed to transform D into a linear strict-order. All average times for |A| =12, 14, 16, 18 result from 30 experiments per
percentage and size, and for |A| =20 we performed 10 experiments per percentage.

percentage 10% 20% 30% 40% 50%
time |A| =12 0.26 0.34 0.34 0.36 0.37
time |A| =14 2.00 2.33 2.52 2.63 2.65
time |A| =16 12.0 14.0 14.7 14.9 16.3
time |A| =18 82.5 86.5 91.4 94.1 95.0
time |A| =20 740 727 729 745 748

Hence, within the range we have tested smaller distances of tournaments to linear strict-orders seem to lead to a bit smaller
running times of the RELVIEw-program ME.

Finally we have been interested in the running times of the different parts of the RELVIEw-program. As a result of the
corresponding experiments we can say that the computation of the vector r from the relation Q is the most expensive step.
In ME the execution of the corresponding eighth assignment of the body requires roughly half of the total running time. The
other costly step is the computation of the relation Q from the vector t. Here in ME about one third of the total running
time is needed for the execution of the corresponding sixth and seventh assignment.

Our relation-algebraic algorithm has been obtained without specific knowledge about the problem domain. We have
only modeled the given problem in the language of relation algebra and then left the execution of the result to a clever
implementation of this structure. Under this point of view we have applied a declarative problem solving approach. And, in
fact, the RELVIEw-program ME satisfies many of the characteristics of declarative programs. Our RELVIEw-experiments show
again that in specific situations declarative solutions can compete with specifically tailored imperative solutions.

Recall F. Brandt’s former ME-conjecture that we have mentioned in Section 3 and that non-constructively has been
disproved by a huge counterexample. Despite of a huge number of experiments we have performed with RELVIEw for
days, using a RELVIEw-program that randomly generates tournaments, applies to each of them a modification of the above
RELVIEw-program ME (with mes as the return-clause instead of M+mes), and tests the point property of the obtained result,
we have not found a counterexample with |A| < 22. However, further experiments with the tool have shown that many
and also small counterexamples exist in the more general setting of (asymmetric but) non-complete dominance relations,
so-called weak tournaments. Such dominance relations may occur if ties are allowed and the latter then are indicated by
pairs of unrelated alternatives. In the following we present a small counterexample in case of weak tournaments, found by
RELVIEW in a split second. We use this example also to give an impression of some features of the tool.

Consider the set A={1,2,...,7, 8} of 8 alternatives and the weak tournament D : A <> A that is represented in RELVIEW
as the Boolean 8 x 8 matrix of Fig. 1, with the alternatives as row and as column labels. (Via a labeling mechanism in
RELVIEW it is possible to attach arbitrary identifiers as row and column labels for explanatory purposes.) In such a REL-
VIEw-matrix a black square denotes a 1-entry and a white square denotes a O-entry so that, for instance, alternative 1
dominates precisely the two alternatives 6 and 8, alternative 2 dominates only alternative 1 and alternative 3 dominates the
four alternatives 2, 4, 5 and 6.

The leftmost of the three RELVIEw-pictures of Fig. 2 shows a Boolean 8 x 33 matrix that column-wisely enumerates the
33 extending sets of D, in the sense introduced in Section 2. It can easily be checked that the first and the third column of
this matrix describe the two minimal extending sets {4, 7, 8} and {3, 4, 7}, respectively. These two columns are enumerated
via the Boolean 8 x 2 matrix in the middle. From the definition of the set ME(D) it follows that its vector description equals
the union of the columns of this matrix. The resulting vector is shown as the rightmost one of the three RELVIEw-pictures.
In terms of relation algebra and using the embedding relations introduced in (2), the leftmost matrix depicts the relation
M:; inj(es)T, the matrix in the middle depicts M; inj(mes)T, and the vector depicts M; mes or, equivalently, (M; inj(mes)T); L,
where the two vectors es: 24 <> 1 and mes : 24 <> 1 are as defined in the relation-algebraic specifications (13) and (14),
respectively.
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Fig. 2. ...and its extending sets, minimal extending sets, and minimal extending sets winners.

5. An alternative approach

In the following we first show how to recognize extending sets with relation-algebraic means. Using this result we then
develop a greedy-like heuristic, the RELVIEw-implementation of which under favorable conditions allows us to compute
minimal extending sets for much larger tournaments than the RELVIEw-program ME of Section 3 and the program mentioned
in [14]. It should be pointed out that the correctness of the heuristic is based on the pre-condition that the input tournament possesses
a unique minimal extending set. Because of our experiments and those mentioned in [15] we believe that this is true for all
tournaments which appear in practical applications. If there is more than one minimal extending set, then the heuristic
yields a subset of the minimal extending sets winners, i.e., an approximation of the winner set only.

As additional relation-algebraic construction we use a specification of vector inclusion by means of an expression with
specific values only. For vectors r,s: X <> 1 the latter is given by incl(r,s) =L; (r Ns), where L has type 1 < X (i.e, is a
transposed universal vector). Due to the types of r, s and L the type of incl(r, s) is 1 <> 1. Furthermore, simple proofs show
the following two facts.

incl(r,s)=L <<= rCs incl(r,s) =0 <<= —(rCs). (16)

For example, the left equivalence is shown by

incl(r,s) =L <<= L;rNs)=L << L;Ns) =0 <= rNs=0 <+ rCs,

where direction “=" of the third step of this calculation uses the so-called Tarski-rule (see [23,24]) in combination with the
vector property of r N'S. Because of the two properties of (16), the relation-algebraic specification incl(r, s) complies with
the claim that it describes r C s if L : 1 <> 1 stands for the truth value “true” and O :1 < 1 stands for the truth value “false”.
In the programming language of RELVIEwW the two relations L: 1<« 1 and O:1 <> 1 are available as TRUE () and FALSE (),
respectively.

To recognize extending sets relation-algebraically, we assume D : A <> A to be a tournament and consider an arbitrary
set of alternatives. If we start with the definition of this set B € 24 to be an extending set of D as given in (9), then we can
calculate as given below, where a ranges over A.

B extending set of D Va:a ¢ B — a¢ BA(D|pua))

Va:a € BA(D|pujq)) > a€B
UBA(D|Bu{a}) CB
a

BA(D|) U |_J BA(Dpuia)) < B
a¢B

U BA(D\pua)) € B.
a¢B

P11t

Only direction “=" of the third transformation of the calculation requires an explanation: Assume x € _J, BA(D|pu(q), that
is, X € BA(D|puyq)) for some a € A. If x=aq, then the assumption yields x € B. If x # a, then x € BA(D|pu(q)) implies x € X for
some (maximal transitive) subset X of B U {a} and x ## a shows x € X \ {a} C B. The correctness of the last transformation
follows from BA(D|p) < B.

Now we assume that the subset B of A is described by the vector r: A <> 1 and model/describe elements of A (consid-
ered as singleton subsets of A) by points of type A <> 1. If a € A is described by the point p : A <> 1, then a little reflection
shows that B U {a} is described as subset of A by rUp:A <1 and

D"P =inj(r U p); D; inj(rU p)" : (B U {a}) < (B U{a}). (17)

relation-algebraically specifies the restriction of the tournament D to the set B U {a}. If we, furthermore, assume a re-
lation-algebraic specification banks for computing Banks sets to be at hand (as developed in [7,8]) such that the vector
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banks(D™P) : (B U {a}) <> 1 describes the Banks set of D""P as a subset of B U {a}, then the above calculation shows that r
describes an extending set of D iff iSES(D,r) =L, where isES(D, r) is relation-algebraically specified as

isES(D, 1) = incl(U inj(r U p)T; banks(D"P), r) 11, (18)

pcr

with p ranging over all points of type A <> 1. The composition of each vector banks(D™P) with the transposed embedding
relation inj(rUp)T : A <> (B U {a}) from the left is necessary to describe the Banks set of each restricted tournament D-? as
a subset of A, and not as a subset of B U {a} as banks(D"?) does.

Translated into the programming language of RELVIEw we obtain for the two relation-algebraic specifications (17) and
(18) the following code. In it banks computes the vector description banks(D) of the Banks set of D (it is the REL-
ViEw-version of the specification of [7,8]) and isES tests whether r describes an extending set of D. Compared with
the RELVIEwW-program ME of Section 4, in the following two RELVIEw-programs banks and isES six new pre-defined REL-
VIEw-operations are used, viz. incl for testing inclusion, empty for testing emptiness, inj for the embedding relation,
point for the (deterministic) selection of a point that is contained in a non-empty vector, maxsets as counterpart of
minsets for the vector description of the set of maximal sets, and dom for composing the argument with a universal
vector from the right.

banks (D)
DECL M, t, BT
BEG M = epsi(Onl(D));
t = -(vec(D) "+ ([|M,M] & [|-D,D]*M))";
BT = M*inj (maxsets(t))”
RETURN dom (BT & - (D"*BT))
END.

isES(D, r)
DECL union, w, p, Drp
BEG wunion = Onl (D) ;
w = -r;
WHILE -empty(w) DO
p = point(w);
Drp = inj(r | p)+D*inj(r | p)";
union = union | inj(r | p)"*banks(Drp) ;
w =w & -p OD
RETURN incl (union,r)

END.

In the RELVIEw-program banks the second assignment computes the vector t of the relation-algebraic specification (10),
the relation BT enumerates the maximal transitive subsets (the Banks trajectories) as columns, and the expression of the
return-clause computes the vector of their maximal elements.

In [11] it is proven that the Banks set of a tournament D is an extending set of D and in [15] it is shown that each
minimal extending set of D is a subset of the Banks set BA(D). Experiments with the RELVIEw tool have shown that in
many cases BA(D) is a good approximation for ME(D). But there is room for improving the approximation by applying a
simple heuristic. It follows the greedy strategy and looks as follows, if instead of sets of alternatives directly their vector
descriptions are considered.

(a) Start with v1 = banks(D), that is, with the vector description of the Banks set of D.

(b) Construct a chain vq D vy D ... of vectors of type A <> 1 such that each v; describes an extending set of D and is
obtained from its predecessor v;_; by the removal of a point, i.e., as v; =v;_1 N p with p € v;_; being a point.

(c) The chain terminates with a vector v, : A <> 1 for which each removal of a point v, N p describes a non-extending set
of D.

Based on the RELVIEw-program isES, the above heuristic (a)-(c) can easily be implemented in RELVIEw via the subse-
quent RELVIEw-program approxME that computes the terminal vector v, of the above chain.

approxME (D)
DECL v, w
BEG v = banks(D);
w = nextVect (D,v);
WHILE -empty(w) DO
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v = w;
w = nextVect (D,v) OD
RETURN v

END.

In this program the auxiliary RELVIEw-program nextVect, that we present below, yields during the construction of the
chain vi D vy O ... of vectors for a non-terminal vector v # v, the next vector v N p, where p C v is a point, and for the
terminal vector v, the empty vector O: A <> 1. For obtaining nextVect we have applied a well-established programming
technique with a Boolean variable, here found, that terminates the search for an object with a specific property as early as
possible.

nextVect (D, v)
DECL w, found, r, p
BEG w = v;
found = FALSE() ;
r = Onl(v);
WHILE -empty(w) & -found DO
p = point(w);
IF isES(D,v & -p) THEN found = TRUE() ;
r = v & -p
ELSE w = w & -p FI OD
RETURN r
END.

Notice that in the RELVIEw-program nextVect we use that under our interpretation of the only two relations L and
O of type 1 < 1 as truth values the two Boolean operations and N on relations correspond to the two propositional
connectives — and A, respectively. To report the end of the chain by the empty vector is possible since extending sets are
always non-empty.

In general, the set of extending sets of a tournament is not upwards closed. As a consequence, there are tournaments
D : A < A for which the result v, : A <+ 1 computed by the RELVIEw-program approxME does not describe the subset
ME(D) of A but a proper superset X of ME(D). Hence, it remains the task to check the extending set property for all proper
subsets B of this superset X. Decisive for its relation-algebraic solution is the specification

psubsets(v) = syq(M, inj(v)T; M'); LN syg(M, v) : 24 < 1, (19)

where the vector v: A <> 1 is assumed to be given, inj(v) : X <> A is the embedding relation induced by v (consequently
v describes the subset X of A), M: A <> 24 and M’ : X < 2X are two membership relations, and the universal vector L
has type 2X <> 1. In [3] it is shown that syg(M, v) : 24 <1 is a point. A little point-wise calculation shows that this point
describes X as an element of the powerset 24, ie., syqg(M, v)g iff B = X, for all sets B € 24. As a consequence, for all sets
B € 2# we get that syq(M, v)p iff B # X. In combination with the following calculation (where the ranges of Y, a and x are
2X, A and X, respectively) this shows that the vector psubsets(v) of the relation-algebraic specification (19) describes the
set of all proper subsets of X as a subset of 24. The calculation’s second transformation uses property (1) and the fourth
one uses property (2). Next property (3) is applied twice, with M: A <> 2* and M’ : X <> 2X. The correctness of the final
transformation follows from the assumed range of Y, that is, from Y € 2X.

(sya(M, inj(v)"; M); L), < 3Y :syg(M, inj(v)T; Mgy ALy
—  3Y:(Va:Mgp < (i) M), )
< 3Y:(Ya:Mgp < IX:inj(v)xa A My y)
— 3IY:(Va:Mgpo IK:x=aAM,y)
<— 3dY:Ma:aeB<a€y)
<— 3dY:Y=B8B
<— BCX.

An immediate translation of the relation-algebraic specification (19) into the programming language of the RELVIEwW tool
leads to the following code.

psubsets (v)
DECL M, Inj, Mv
BEG M = epsi(v);
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Inj = inj(v);

Mv = epsi(Onl(Inj))

RETURN dom(syqg (M, Inj**Mv)) & -syq(M,v)
END.

Each point p : 2# <> 1 and its corresponding vector M; p : A <> 1, where M : A <> 24, describe the same set: the point as
an element of 24 and the vector as a subset of A. Using this fact and following the pattern of the above RELVIEW-program
nextVect it is rather simple to get with the help of the two RELVIEw-programs psubsets and isES the following
RELVIEw-program smallerES. It computes, given a tournament D : A <> A and the vector description v: A < 1 of an
extending set B of D, the vector description of a strictly smaller (w.r.t. inclusion) extending set X of D, if such a set X C B
exists, or the empty vector O: A <> 1, otherwise.

smallerES (D, V)
DECL M, s, found, r, p
BEG M = epsi(v);
s = psubsets (V) ;
found = FALSE() ;
r = Onl(v);
WHILE -empty(s) & -found DO
p = point(s);
IF isES(D,M*p) THEN found = TRUE() ;
r = M+*p
ELSE s = s & -p FI OD
RETURN r
END.

Now we are already done. It only remains as the last task to take the approximation v, computed by the REL-
VIEw-program approxME as a starting point and to compute then by means of a loop and calls of smallerES a strictly
decreasing chain v, D vyy1 D ... of vectors of type A <> 1 until a call of smallerES yields the empty vector O: A < 1.
Then the vector description of the (as unique assumed) minimal extending set is reached. Expressed in the programming
language of RELVIEw this procedure looks as follows.

heuristicME (D)
DECL v, w
BEG v = approxME (D) ;
w = smallerES(D,Vv);
WHILE -empty(w) DO

v = w;
w = smallerES(D,v) OD
RETURN v

END.

Under favorable conditions the heuristic of this section, i.e., the RELVIEw-program heuristicME together with its auxil-
iary programs smallerES, psubsets, nextVect, approxME, isES and banks, allows to solve much larger problem
instances than the RELVIEw-program ME of Section 3 and the program mentioned in [14].

6. Results of practical applications

In the first part of this section we present two applications of the RELVIEw-programs of Section 5. The tournament of the
second one stems from the social choice literature and shows the limitations of the approach of Section 5 as well as of the
computational power of the RELVIEw tool. We then compare the new solution with that of Section 3. For the experiments
we have used the same RELVIEw-version and the same desktop computer as mentioned in Section 4. Finally we report on
further experiments concerning the search of small counterexamples for the former ME-conjecture.

If larger tournaments D : A <> A are generated at random using a probability model with a uniform distribution, then
the expected percentage of pairs that have to be reversed to transform D into a linear strict-order is 50% since for all
a,b € A with a # b the probability of D, equals the probability of Dy ,. As a theoretical result in this respect in [17]

it is shown that in a probability model that assigns each tournament D on n alternatives the same probability 20) the
probability that a randomly chosen tournament D satisfies |BA(D)| =n goes to 1 as n goes to infinite. But in practical
applications, like sports tournaments, voting, and preference modeling, there are stronger and weaker teams, more and
less popular candidates, and good and bad alternatives, respectively. As a consequence, the resulting tournaments have
smaller distances to linear strict-orders and their Banks sets and minimal extending sets tend to be smaller, too. In such
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Fig. 3. A tournament on 40 alternatives ....

situations the RELVIEw-programs of Section 5 allow the successful treatment of much larger tournaments than the “exact”
RELVIEw-program ME of Section 3.

To demonstrate such an application, in the picture of Fig. 3 a randomly generated tournament D : A <> A on the set
A=1{1,2,...,39,40} of 40 alternatives is depicted as a RELVIEw-matrix. The expected percentage of pairs from D that
have to be reversed to get a linear strict-order is 10%. For obtaining D a simple technique has been applied that allows
to construct (by means of certain pre-defined RELVIEw-operations) random tournaments with a user-specified distance to
linear strict-orders. Details can be found in Appendix A.

The RELVIEw-pictures of Fig. 4 visualize the computation of the minimal extending set of D. At the first position the
vector description of the Banks set of D is shown. From it we get that the Banks set consists of 20 alternatives. Then
follows a Boolean 40 x 18 matrix. It column-wisely enumerates, from left to right, the 18 vectors of the chain banks(D) =
vi DV D --- D vyg of the heuristic given by the steps (a), (b) and (c) of Section 5. The columns of the Boolean 40 x 7
matrix at the third position correspond to the 7 proper subvectors of vig. They describe the 7 proper subsets of the subset
{11,13, 25} of A, i.e,, of the subset that the vector vig describes. According to RELVIEwW none of these subvectors describes

S DO R
X R R R R M I YD ;PP S

11 1
12| | 12
13 | 13
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Fig.4. ...and a visualization of the computation of its minimal extending set.
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Fig. 5. A counterexample for the TEQ-conjecture and its minimal extending set.

an extending set of D. Hence, under our assumption the vector vqg describes the minimal extending set {11, 13,25} of D
and its RELVIEw-representation is shown as the last picture.

RELVIEW required 16.87 s to compute the vector description of the minimal extending set of D via a call of the REL-
VIEw-program heuristicME. A good portion of this running time was needed by the RELVIEw-program banks to compute
the vector description of the Banks set, viz. 10.96 s. For step (b), the construction of the chain banks(D) =v{ D> vy D ---D
v1g, the tool required 5.75 s.

The larger the Banks set and the shorter the chain of step (b) of the heuristic of Section 5, the more vectors have to be
tested when executing the main program heuristicME. An extreme example in this regard is the tournament D : A <> A
on the set A =1{1,2,...,23,24} the RELViIEw-matrix of which is shown as the left one of the two pictures of Fig. 5. This
tournament originates from [13] and is presently the smallest known counterexample for the former TEQ-conjecture of [25].
The universal vector to the right of the Boolean 24 x 24 matrix is the result computed by the RELVIEW-program approxME.
Hence, the chain of step (b) consists of the universal vector L : A <> 1 only. A verification of A =BA(D) = ME(D), i.e., that the
tournament D is not a counterexample for the former ME-conjecture although it is a counterexample for the former TEQ-conjecture,
by means of our heuristic requires to apply the RELVIEw-program isES to all 224 — 22 16.77 - 10° non-empty and proper
subvectors of the universal vector L: A <> 1 and to check whether each call yields O:1 <> 1 as result.

Caused by the garbage collection mechanism that RELVIEw presently uses, in case of a program execution with non-trivial
ROBDDs and a huge number of iterations of loops it may happen that the execution fails because of lack of memory. For
this reason we have not worked with the RELVIEw-program approxME for showing A = ME(D). Instead we have developed
a variant of the RELVIEw-program smallerES that tests, by means of calls of isES, whether there exists a subvector of
L: A < 1 with a user-specified number k of 1-entries that describes an extending set of D. Applying the variant to all k
from 1 to 23, after roughly 125 hours computing time we have been able to verify A = ME(D). In the following table we
present the running times of the variant for 10 < k < 20. The second row shows the approximations of the numbers (2k4) of
subvectors (in thousands) that have to be tested for a fixed k, and in the third row the corresponding running times of the
variant are given (in hours).

k 10 11 12 13 14 15 16 17 18 19 20
#subvectors 1961 2496 2704 2496 1961 1307 735.4 346.1 134.6 42.56 10.62
time 9.12 13.63 20.55 21.80 23.05 15.34 12.03 5.94 2.26 0.66 0.15

From the table we get that in the interval 10 < k < 20 the average times for the test of a single subvector range from
0.016 s to 0.06 s. Notice that each such test requires 24 — k calls of the RELVIEw-program banks. Altogether the verification
of A= ME(D) leads to approximately 198 million calls of banks, i.e., approximately 198 million solutions of an NP-hard
problem via RELVIEwW.

For tournaments on at most 22 alternatives we also have compared the solution of Section 3 with the solution of
Section 5. In case of small distances to linear strict-orders the second solution proved to be superior to the first one. This is
due to the fact that for such tournaments usually the RELVIEwW-program approxME yields a vector with only a few 1-entries.
To give an impression of the superiority we want to present results from a series of 50 randomly generated tournaments
D: A < A with |A| =22 and 10% as the expected percentage of pairs that have to be reversed to transform D into a linear
strict-order: The minimum of the running times of the 50 calls of the RELVIEwW-program heuristicME was 0.03 s (with 1
1-entry in the result of approxME) and the maximum of the running times was 1.26 s (with 8 1-entries in the result of
approxME). Compare these times with the 6000 s of Section 4. But the larger the distances become the more 1-entries
are usually in the result of the RELVIEw-program approxME, hence, the less the superiority is on average. For giving an
impression only, we want to mention the results of two experiments with |A| =22 and 30% as the expected percentage of
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pairs that have to be reversed to get a linear strict-order. In the first case approxME computed a vector with 16 1-entries
and this led to a total running time of 971.18 s for heuristicME. The number of 1-entries of the second experiment
was 17. This additional 1-entry increased the total running time to 3221.27 s. If the expected percentage of pairs that have
to be reversed goes to 50%, then usually the number of 1-entries in the result of approxME is very close to |A| and, as a
consequence, the solution of Section 3 is much more efficient than that of Section 5.

We conclude this section with some results concerning again the search of small counterexamples for the former ME-
conjecture. As we have mentioned in Section 5, point is a deterministic RELVIEw-operation. Each call of it and, as a
consequence, also of the RELVIEw-program heuristicME yields for the same argument the same result. In [22] it is shown
how to generate random ROBDDs which implement permutation relations. With the help of the corresponding pre-defined
RELVIEW-operation randomperm it is easy to write a version randompoint of point that randomly selects a point from
a non-empty vector. See again Appendix A. We have replaced in the RELVIEwW-programs nextVect and smallerES the
calls of point by calls of randompoint. With the resulting code, that now non-deterministically computes a minimal
extending set, we have searched for tournaments with more than one minimal extending set on larger sets of alternatives
than the RELVIEw-program ME allows. Despite of numerous experiments all our attempts were without success. For all tour-
naments each non-deterministic search returned the same vector. Due to this fact, the experiments we have mentioned
in Section 4, and the results of experiments mentioned in [15] we believe that tournaments with more that one minimal
extending set are extremely seldom and, hence, our second approach in all cases that appear in practice yields a correct
result.

7. Conclusion

In the present paper we have developed an algorithmic relation-algebraic specification of minimal extending sets that
could directly be translated into the programming language of the computer algebra system RELVIEw. By experiments we
have demonstrated that, despite of the very general and model-oriented approach, the resulting RELVIEw-program is almost
as efficient than the specifically developed program for the same task mentioned in [14]. This proves again the amazing
gain of efficiency that can be reached by the use of ROBDDs for the implementation of relations, compared with other
well-known implementations, like Boolean matrices, lists of pairs, and lists of successor or predecessor lists. We have also
described an alternative heuristic approach. It assumes as pre-condition that there exists only one minimal extending set
and allows, as we have shown, in certain situations to treat much larger instances successfully. Due to our numerous
experiments and those of [15] we believe that the pre-condition holds in all practical applications.

Our model-oriented approach for getting solutions is very general and flexible. This allows to treat related problems with
only small modifications. For instance, if, following a proposal of J. Duggan in [16] for defining Banks sets in case of weak
tournaments, the set B € 2# is defined as an extending set of the weak tournament D : A <> A if there is no a € A\ B that
is a maximal element of a maximal transitive and complete subset of B U {a}, where a set X € 24 is complete w.r.t. D if for
all a,b € X from a # b it follows Dg or Dy 4, then only part (10) of the entire relation-algebraic specification of Section 3
has to be modified to

— T —_—— T
t =vec(D)T; (IM,M]N[D,D];M) NL;(MNIUDUDT; M) 24 &1, (20)

since, as shown in [8], the second part of the intersection of the relation-algebraic specification (20) exactly describes the
set of complete subsets of A as a subset of 24. The generality and flexibility of the approach and the concise form of the
developed RELVIEw-programs also has been an enormous help when solving the minimal extending set problem for the
TEQ-counterexample of F. Brandt and H.G. Seedig.

A further advantage of our approach we want to emphasize is, that the developments of our algorithms are goal-oriented
and formalized in such a way that errors are prevented and, in principle, an automatic verification of the results with regard
to the logical starting points is possible. Presently we investigate the use of the automated theorem prover Prover9 (see [28])
in respect thereof.

Since the RELVIEw-programs and -functions, which are obtained from the relation-algebraic specifications of the objects
to be computed, are frequently formulated in a short and concise way and easy to alter in case of a slightly changed
task, the tool is very suitable for prototyping specifications, the testing of hypotheses, experimentation with (known and
new) concepts, exploration of ideas, generation of examples and counterexamples etc., while avoiding unnecessary overhead.
Very positive in view of such applications are also the tool’s possibilities for visualization and animation and for randomly
generating relations. In the meantime systematic experiments are also an accepted means for doing research and obtaining
new insights and results in formal sciences like mathematics and theoretical computer science. We believe that in this
context tool support is indispensable and becomes increasingly important as one proceeds in investigations.

Acknowledgement

[ want to express my gratitude to Gunther Schmidt for all I have learned from him since I became a member of his
working group in 1979 and for his encouragement for the last 35 years. Furthermore, I want to thank Felix Brandt and
Serge Gaspers for valuable hints during my investigations, Nikita Danilenko and Linda Haberland for reading a draft version
of the paper, and the two unknown referees for their suggestions which helped to improve the paper.



118 R. Berghammer / Journal of Logical and Algebraic Methods in Programming 83 (2014) 103-119

Appendix A. Generation of random relations

RELVIEW offers some possibilities to generate random relations, where in each case a probability model with a uniform
distribution is used. We have already mentioned the pre-defined operation randomperm. It takes, for typing reasons only,
a vector of type X <> 1 as input and yields a random permutation relation on X, i.e., a random relation P : X <> X such
that P; PT =1 and P"; P = 1. A combination of randomperm and the pre-defined RELVIEw-operation point for the de-
terministic selection of a point from a non-empty vector v : X <> 1 easily allows to implement a non-deterministic version
randompoint of point that randomly selects the point from v as follows.

randompoint (v)
DECL P, p
BEG P = randomperm(v) ;
p = P*xpoint (P*Vv)
RETURN p
END.

With this RELVIEw-program we have searched for tournaments with more than one minimal extending set as mentioned at
the end of Section 6.

A further pre-defined RELVIEw-operation for the generation of random relations is randomc fdd. Here dd stands for two
digits between 00 and 99. The operation takes a relation of type X <> X as input, again only to specify the type of the
result, and yields, using matrix terminology, a Boolean matrix S : X <> X such that for all entries below the main diagonal
the probability for Sy , is 0.dd and all other entries of S are zeros. In terms of graph-theory, hence randomcfdd generates
cycle-free directed random graphs.

In RELVIEW a random tournament of type A <> A can be obtained as follows. First, a random permutation relation
P:A < A and a cycle-free random relation S : A <> A are generated using the operations randomperm and randomcfdd.
Using the pre-defined operations trans for transitive closures and succ for the successor relation on the carrier sets, next
an upper-triangle relation U : A <> A is computed, that is, a relation consisting of 0-entries below the main diagonal and of

1-entries otherwise. In the third step S and U are combined as (SUU) N S'. This yields a random tournament such that
precisely the pairs specified by the 1-entries below the main diagonal have to be reversed to get a linear strict-order. Finally,
to be independent of the condition that precisely the pairs specified by the 1-entries below the main diagonal have to be
reversed, the rows and columns of this tournament are permuted with the help of P. Here is a RELVIEw-implementation of
this procedure.

RandomTournament (v)
DECL P, S, U

BEG P = randomperm(v) ;
S = randomcflO (P) ;

U = trans(succ(v))

U)

RETURN P"*x ((S | & -S™) P

END.

Due to the use of randomcf10 in this RELVIEw-program, the expected percentage of pairs of its result that have to be
reversed to get a linear strict-order is 10%.
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1. Introduction

It was Gunther Schmidt who at the RelMiCS (Relational Methods in Computer Science) conference in Oisterwijk (2001)
and at a COST TARSKI (Theory and Application of Relational Structures as Knowledge Instruments) workshop in Prague
(2002) suggested to the authors of this paper that relation-algebraic methods and the software tool RELVIEwW may be used
to solve problems from social choice theory and game theory. Somewhat surprised at first sight, we came together several
times to see whether we could work out his suggestion. And, again somewhat to our surprise, his suggestion turned out
to be very useful and has resulted in nearly ten papers in which we give logical specifications of solution concepts from
social choice theory and game theory, translate them into relation-algebraic terms, which serve as input for the RELVIEwW
software, which in its turn computes the results and makes them visible as Boolean matrices or directed graphs. The papers
in question are, in order of appearance, Rusinowska et al. (2006, [31]), Berghammer et al. (2007, [5], and 2009, [6]), de Swart
et al. (2009, [38]), Berghammer et al. (2010, [7]), Rusinowska et al. (2010, [32]), and Berghammer et al. (2011, [8], 2011, [9],
and 2013, [10]). The [10] paper is meant as a tribute to Gunther Schmidt by giving another application of relation-algebraic
methods, this time to compute solution concepts for spatial voting games.

Consider a situation where three parties have to decide on how to divide at most four million dollars over two issues,
say education and health care. The alternatives are pairs x = (x1, x), where x; is the amount a party wants to spend for
education and x; the amount the same party wants to spend for health care, under the restriction that x; + x; < 4. We
restrict ourselves to finite sets of alternatives; for that reason we assume that x; and x; are natural numbers. Further we
assume that each party i has an ideal point x; and that party i prefers alternative x to alternative y iff x is closer to the ideal
point x; of i than y. By the distance between two alternatives we mean the Euclidean distance: party i (weakly) prefers x
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to y iff ||x — x7|| < ||y — x{[l, where | - || denotes the Euclidian norm. The social or common preference over the alternatives
is determined by a voting rule, for instance, by majority rule, i.e., if more than half of the parties prefer alternative x to
alternative y, then by definition society also prefers x to y. In order to ensure that there always is a majority, we assume
that the number of parties is odd. A winning coalition is a set of parties that can enforce the social preference, i.e., if all
parties in the coalition prefer x to y, then also society will prefer x to y. So, if the voting rule is majority rule and there are
three parties, a winning coalition will consist of two or three parties.

More generally, a spatial voting game consists of a set of players (or parties, voters, agents, individuals, etc.), a set of
winning coalitions (determined by a given voting rule), and a multidimensional (in practice, a two-dimensional) policy
space, in which each player has an ideal point, which induces for each player a preference relation over the alternatives in
the terms of the Euclidean distance.

There are several well-known solution concepts in the literature on spatial voting games and collective choice mecha-
nisms, among which are the Pareto set, the Majority core and the uncovered set. In this paper we present logical characteriza-
tions of these solution concepts, translate them step-by-step into relation-algebraic expressions and use these expressions in
extremely concise and short RELVIEw programs to compute the solutions in particular cases. Because computing solutions of
spatial voting games by hand is unfeasible even for relatively simple examples, it is important to develop software for these
purposes. Because the RELVIEw tool has been designed to deal with relations in a very efficient way, and because much
of the theory of spatial voting games is in terms of relations, it is a natural step to apply RELVIEw in order to compute
solutions of spatial voting games. However, in order to be able to apply RELVIEw the policy space has to be a finite discrete
set, while in much of the literature the policy space consists of a convex subset of the Euclidian space R2.

A flexible tool for the geometric analysis of two-dimensional spatial voting games is provided, for example, by the
CyberSenate software. It was developed by Joseph Godfrey of the WinSet Group, LLC (see http://www.winset.com/), and
is used e.g. to compute several solutions of spatial voting games. In this software, configurations of ideal points can be
created and modified by point and click methods (either generated by Monte Carlo routines or derived from empirical
data). Then, median lines, Pareto sets, win sets, loss sets, uncovered set approximations, and other constructions can be
quickly generated.

Until recently, not that much has been known concerning the location, size, and shape of the uncovered set, although
important characteristics of spatial games depend on the location, size and the shape of this solution concept. Hartley
and Kilgour (1987, [17]) establish the precise boundaries of the uncovered set for three voters and the two-dimensional
Euclidean space.

A significant contribution to the spatial voting games’ literature is the work by Bianco et al. (2004, [11]), where the
authors present a simulation technique for estimating the uncovered set and for testing its empirical relevance in real world
settings. They employ a grid-search computational algorithm for estimating the size, shape, and location of the uncovered
set in abstract social choice situations, for any profile of Euclidean preferences on a two-dimensional space. They also apply
it to the contemporary U.S. House. In particular, it is shown that the size, shape, and location of the uncovered set are very
sensitive to the distribution of ideal points, and that the uncovered set has considerable explanatory power. The uncovered
set is also not necessarily ‘centrally’ located. Their technique for estimating the uncovered set treats the policy space as
a collection of discrete outcomes rather than as a continuous space, and hence it recovers only an approximation of the
actual uncovered set. However, the authors show that their grid procedure estimate of the uncovered set converges to the
interior of the uncovered set. If the uncovered set has a non-empty interior, or is a union of sets, each of which has a
non-empty interior, then the uncovered set delineated by their grid procedure converges to the true uncovered set. The
authors used data mainly from two-dimensional NOMINATE scores (Poole and Rosenthal, 2000, [30]), and some additional
data from Gloseclose and Snyder (2000, [15]), and Jackman (2001, [18]).

Miller (2007, [26]) explores theoretical considerations which account for important features of the Bianco et al. (2004,
[11]) results on the uncovered set, and presents theoretical insights of more general relevance to spatial voting theory. As
other authors, he also focuses on two-dimensional majority-rule spatial voting games, and uses the CyberSenate software.

Works on the solutions of spatial voting game are usually restricted to two-dimensional spatial voting games. As stated
in Bianco et al. (2004, [11]), ‘... Analyzing enactability using a two-dimensional model is a significant advance over many
contemporary analyses, and we know of no well-cited analysis of the legislative process which utilizes a spatial model with
more than two dimensions’. Empirical research indicates, furthermore, that two dimensions are often sufficient to represent
some choice situations like legislator preferences in parliamentary context (see Poole and Rosenthal, 2000, [30]; Poole, 2005,
[29]), or voter preferences over competing candidates or parties (see Budge et al., 1987, [12]).

2. Relation-algebraic preliminaries

In this section we recall the basics of (heterogeneous) relation algebra that are needed in the remainder of the paper.
For more details, see Schmidt and Stréhlein (1993, [33]) and Schmidt (2010, [34]), for example.

Given two sets X and Y, we write R : X <> Y if R is a (binary and typed) relation with source X and target Y, i.e.,
a subset of the Cartesian product X x Y. If the sets of R’s type X <> Y are finite, then we may consider R as a Boolean
matrix. Since such an interpretation is well suited for many purposes and also used by the RELVIEw system as the main
possibility to visualize relations, in this paper we frequently use matrix terminology and notation. In particular, we speak
about the entries, rows and columns of a relation/matrix and write Ry, instead of (x,y) € R or xRy. We assume the
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reader to be familiar with the basic operations on relations, viz. RT (transposition), R (complement), RU S (union), RN S
(intersection) and R; S (composition), the predicates (tests) R C S (inclusion) and R = S (equality), and the special relations O
(empty relation), L (universal relation) and | (identity relation). In case of O, L and | we overload the symbols, i.e., avoid the
binding of types to them.

For R: X< Y and S: X < Z, by syq(R,S)= RTS N RTS their symmetric quo tient syq(R, S) : Y <> Z is defined. In the
present paper we only use its point-wise description, saying that for all y € Y and z € Z it holds that syq(R, S)y . iff for all
x € X the relationships Ry, and Sy, are equivalent.

In relation algebra vectors are a well-known means to model subsets of a given set X. Vectors are relations r: X <> 1 (we
prefer in this context lower case letters) with a specific singleton set 1= {1} as target. They can be considered as Boolean
column vectors. To be consonant with the usual notation, we omit always the second subscript, i.e., write ry instead of ry | .
Then r describes the subset Y of X if for all x € X it holds ry iff x€ Y. A point p: X <> 1 is a vector with precisely one
1-entry. Consequently, it describes a singleton subset {x} of X and we then say that it describes the element x of X. If
r: X <1 1is a vector and Y the subset of X it describes, then inj(r) : Y <> X denotes the embedding relation of Y into X. In
Boolean matrix terminology this means that inj(r) is obtained from I: X <> X by deleting all rows which do not correspond
to an element of Y and point-wisely this means that for all y € Y and x € X it holds inj(r)y x iff y =x.

In conjunction with powersets 2N we use membership relations M : N <> 2N and also size comparison relations S : 2N <> 2N,
Point-wisely they are defined for all i € N and Y, Z € 2N as follows:

Miy << ieY Syz < |Y|<|Z]

A combination of M with embedding relations allows a column-wise enumeration of an arbitrary subset & of 2N. Namely, if
the vector r: 2N <> 1 describes & in the sense defined above and we define S =M;inj(r)", then we get N <> & as type of S
and that for all ie N and Y € & it holds S;y iff i € Y. In the Boolean matrix model of relations this means that the sets of
& are precisely described by the columns of S, if the columns are considered as vectors of type N <> 1.

To model direct products X x Y of sets X and Y relation-algebraically, the projection relations w : X x Y <> X and p :
X x Y < Y are the convenient means. They are the relational variants of the well-known projection functions and, hence,
fulfill for all pairs u € X x Y and elements x € X and y € Y the following equivalences:

Tyx <= U1=X Puy < U=y

Here uq denotes the first component of u and u; the second component. As a general assumption, in the remainder of the
paper we always assume a pair u to be of the form u = (u1, uz). Then it denotes the transposed pair (u3, u1). The projection
relations enable us to specify the well-known pairing operation of functional programming relation-algebraically. The pairing
of R:Z< Xand S:Z < Y is defined as [R,S|=R; 7' NS; ,oT :Z <> X x Y, where m and p are as above. Point-wisely this
definition says that

[R, S]]z,u — RZ,U] A SZ,Uz

forallze Z and u € X x Y. Based on 7 and p, we are also able to establish a bijective correspondence between the relations
of type X <> Y and the vectors of type X x Y <> 1. The transformation of a relation R : X <> Y into its corresponding vector
vec(R) : X x Y <> 1 is given by vec(R) = (5;r; RN p); L and the step back from the vector r: X x Y <> 1 to its corresponding
relation rel(r) : X <> Y by rel(r) = n"; (p Nr;L). Point-wisely this means that for all points u € X x Y the following two
properties hold:

vec(R)y <= Ru,u rel(Nu,u, < 1y

Relational algebra has a fixed and surprisingly small set of constants and operations which (in the case of finite carrier
sets) can be implemented very efficiently. At Kiel University a computer system was developed for the visualization and
manipulation of relations and for relational prototyping and programming, called RELVIEw. The tool is written in the C
programming language, uses reduced ordered binary decision diagrams for implementing relations, and makes full use of
the X-windows graphical user interface. Details and applications can be found, for instance, in Behnke et al. (1999, [1]),
Berghammer et al. (2002, [2], 2003, [3], and 2003, [4]).

The main purpose of RELVIEw is the evaluation of relation-algebraic expressions. These are constructed from the relations
of its workspace using pre-defined operations and tests, user-defined functions, and user-defined programs. A relational pro-
gram is much like a function procedure in the programming languages Pascal or Modula 2, except that it only uses relations
as data type. It starts with a head line containing the program name and the formal parameters. Then the declaration
of the local relational domains, functions, and variables follows. Domain declarations can be used to introduce projection
relations and pairings of relations in the case of Cartesian products, and injection relations and sums of relations in the
case of disjoint unions, respectively. The third part of a program is the body, a while-program over relations. As a program
computes a value, finally, its last part consists of a return-clause, which is a relation-algebraic expression whose value after
the execution of the body is the result.
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3. Spatial voting games and their solutions

A simple game is a pair (N, W), where N ={1,2,...,n} is a non-empty and finite set of players (parties, voters, agents,
individuals, etc.) and W is a subset of the powerset 2V of N. For instance, YW may be the set of all subsets of N with
cardinality larger than % (in case the voting rule is majority rule); or with cardinality larger than %n (if the used voting
rule requires that more than two-thirds of the players have to vote with ‘yes’). Any element of 2V is called a coalition.
A coalition S € 2N with S € W is called winning, while a coalition S € 2N with S ¢ W is called losing. The set W is assumed
to satisfy the following properties: W # ¢ and ¥ ¢ VW (non-triviality) and that for all S,T € 2N from SC T and S e W it
follows T € VYW (monotonicity). Then a spatial voting game, denoted by (N, W, X), is a simple game (N, W) together with
a finite and non-empty set X of points in an m-dimensional space N™, which is the set of policy positions that might
be taken by a player. It is assumed that each player i € N has an ideal point x{ € X which represents that player’s most
preferred position in the policy space and which induces a (weak) preference relation R’ : X <> X for player i in terms of
the Euclidean distance from the ideal point:

Ry <= [x=x[<]y-x]

for each x, y € X. Given a player i € N, we define for each point x € X the subset Ri(x) = {y € X | Rg,yx} of X and denote by
Pi and I' the strict preference relation, respectively the indifference relation of player i:

Py = lx=xl<ly-x1 Ly < [x=x]=]y-xl

All relations P! are (strict) weak-order relations (i.e, complete and transitive) and specify the strict preferences of the
players and all relations I' are equivalence relations and specify the situations where the players are indifferent. From the
definitions we get that for all players i € N the equations

i piA DT i pig g i pin~ DIt
I'=P'NP R =P UI PP=R NR

hold, such that it suffices to concentrate on one of those three types of relations. We work mainly with the individual strict
preference relations P!,

In the following we present a simple example for a spatial voting game with pairs as policy positions. It is considered
throughout this paper.

Example 1. We consider again the situation mentioned in the introduction, where three parties have to decide on how
to divide four million dollars over two issues, say education and health care, and social or common preference over the
alternatives is determined by majority. Hence the set of winning coalitions consists in this example of all coalitions with
at least two members. Furthermore, we assume that only an integer number of millions can be given to an issue, and that
parties may also prefer not to spend all the money, but to save some money for later. The first party intends to give three
millions to education and one million to health care, the second party intends to give one million to education and one
million to health care and to save two millions for later, and the third party intends to give one million to education and
three millions to health care.

If we model this situation by a spatial voting game (N, W, X), then we obtain the underlying simple game (N, VV) with
three players and four winning coalitions as follows:

N={1,2,3}  wW={{1,2},{1,3},(2,3},{1,2,3}}

The task to divide the four million dollars over two issues is modeled by a two-dimensional policy space X which contains
the points (i, j) such that i e N, j € N and i + j < 4. Hence, we have:

X= {(0, 0),(1,0),(2,0),(3,0),(4,0),(0,1),(1,1),(2,1),(3,1),(0,2), (1, 2), (2, 2), (0, 3), (1, 3), (0, 4)}

Finally, the intentions of the three parties how to divide the money are modeled by the following three ideal points:

=31 B=01 x=(1,3)

To visualize this situation, in Fig. 1 we have drawn the points of X as an empty RELVIEw-graph, where each of the 15 nodes
corresponds to a point of X. The correspondences are given by the node’s positions in the drawing as well as their attached
labels. The three ideal points are emphasized by three specific drawings of the corresponding nodes. The node of xj is
drawn as a black square, that of x as a black circle, and that of xj as a white square. By computing Euclidean distances, we
get from these points at once the three individual strict preference relations P!, P? and P> on X. How they are represented
by the RELVIEw tool as labeled 15 x 15 Boolean matrices is shown in the three pictures of Fig. 2. The row and column
labels indicate that the rows and columns of the matrices correspond to the node numbers of the graph of Fig. 1. In such a
matrix a black square means a 1-entry and a white square means a 0-entry. The picture on the left represents P!, that in
the middle P2, and that on the right P3.
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Fig. 1. Visualization of the policy positions.

The individual strict preference relations constitute weak-order relations. Informally this means that for each such re-
lation P! its Hasse-diagram is composed by a series of complete bipartite strict-order relations, one above another, and
the different levels form the equivalence classes of the corresponding indifference relation I'. We illustrate this by the
RELVIEW-picture of Fig. 3. It depicts the Hasse-diagram of the individual strict preference relation P? as a directed graph.
This graph is composed by five complete bipartite directed graphs, where each of them depicts a complete bipartite strict-
order relation. The node numbers of the directed graph correspond again to the node numbers of the graph of Fig. 1 and,
hence, to the row and column numbers of the above RELVIEw-matrix for P2. The picture of Fig. 3 shows, e.g., that the ideal
point (1, 1) of player 2 is the greatest element and forms the first level, the second level consists of the points (0, 1), (1, 2),
(1,0) and (2, 1), the third level consists of the points (0, 2), (0, 0), (2,0) and (2, 2), the first and second level form (together
with the arrows in between) a complete bipartite strict-order relation, and the same holds for the second and the third level
(and the corresponding arrows). From the matrices of the relations P!, P2 and P3 the levels and their arrangements may
be obtained by the number of 1-entries in a row. For instance, in the picture of P? there is only one O-entry in the row
labeled with (1, 1).

After these preparations we are in a position to define some important derived relations, i.e., the beating and the covering
relation, and solutions (sets of points) for majority as voting rule. In what follows it is always assumed that (N, W, X) is
a spatial voting game with an odd number of players (such that there always is a majority preferring one alternative to
another) and a policy space X with ideal points X, one for each player i, and that P! is the individual strict preference
relation of player i € N. We start with the introduction of the Pareto set PO(A) of a subset A of X. It is based on the
individual strict preference relations P': X <> X.

Definition 1. For a subset A of X its Pareto set PO(A) is defined as

PO(A):={x€A|—-3y:yeAAVi: P} }.

In the definition of the set PO(A) the variable i ranges over the set N of players and the variable y ranges over the
set X of points. Usually, in logical formulae the ranges of variables in quantifications are expressed via set-memberships.
When translating formulae into relation-algebraic expressions some of such relationships are important for reaching the
desired result, like y € A in Definition 1, some are however not, like that i is in N in the same definition. In the formulae of
this paper we explicitely state only the important membership-relationships which are transformed into relation-algebraic
constructions. Those which are not used within a calculation are mentioned in the surrounding text.

R R S R A AN N S R RONOS R N A R AN
0,0) ©0.0) ©0,0)
(,0) (.0) 1,0)
2,0) 2.0) 2,0
3,0) 3.0) 3,0)
4,0) 4,0) ,0)
©.1 o1 ©.1
Ly wn L
@1 @1 @D
3.1 3.1 3.1
©.2) ©0.2) ©0.2)
(1,2) (1,2) (1,2)
2.2 @2.2) 2.2
©0.3) ©.3) ©0.3)
(1,3) (1,3) (1,3)
0.4) (0.4) 0.4)

Fig. 2. Three individual strict preference relations.
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Fig. 3. The Hasse-diagram of an individual strict preference relation.

We say that a point y € X is unanimously preferred to a point x € X if y is closer than x to all ideal points. Using
this terminology, the Pareto set of A is the set of all points x € A such that there is no point in A which is unanimously
preferred to x. Next, we introduce the beating relation, the win set, and the loss set.

Definition 2. The beating relation B : X <> X is defined by
Bxy = [{ieN[P,}|>[{ieN[P),}|
for all x, y € X. Furthermore, the win set W (x) and the loss set W ~1(x) of the point x € X are defined by

W) :={yeX|Byy) and W 1(x):={yeX|Bxy)

In case that By y, we say that the point x € X beats (or dominates) the point y € X (by majority rule). Hence, x beats y
if some majority of voters prefers x to y, i.e., if x is closer than y to more than half of the ideal points. Furthermore, the
win set of x is the set of all points in X that beat x and the loss set of x is the set of all points in X that are beaten by x.
The relation B is asymmetric.

Notice that majority rule (and hence the set WW of winning coalitions) is implicitly used in the definition of the beating
relation B, and hence further on also in the definitions of the majority core MC(A), the covering relation C and the uncov-
ered set UC(A). One might define another beating relation B’ : X <> X as follows: For all x, y € X it holds B;(,y iff % of the
agents prefer x to y. Then the majority core, the covering relation, and the uncovered set relation would be different too.

Example 2. From the three individual strict preference relations P!, P2 and P3 of Example 1 we get, for instance, for the
beating relation B the following three relationships:

B.1),2.2) B2.2),1,1) Ba,1),2.1)

The first relationship holds because the parties 1 and 2 prefer the point (2, 1) to the point (2, 2), the second one holds
because the parties 1 and 3 prefer the point (2, 2) to the point (1, 1), and the third one holds because the parties 2 and 3
prefer the point (1, 1) to the point (2, 1). In other words, the relationships say that (2,1) € W((2,2)), (2,2) € W(x}) and
x5 e W((2,1).

Obviously, the x-column of the beating relation B : X <> X describes the win set W (x) of the point x € X in the sense
of Section 2, and in the same way the loss set W~1(x) of x is described by the transpose of the x-row of B. In the next

sections we show how to compute the beating relation from the individual strict preference relations using relation-algebra
and RELVIEw. Now, we introduce the majority core.

Definition 3. The majority core (or the set of Condorcet winners) MC(A) of a subset A of X is defined as
MC(A) :={xcA|Vy: ye ANy #x— Byy}

In words, the majority core of a set A is the set of all points in A that beat all other points in A.



126 R. Berghammer et al. / Journal of Logical and Algebraic Methods in Programming 83 (2014) 120-134

The covering relation we introduce next is a subrelation of the beating relation. It allows to define the uncovered set as
another solution concept. For more details on the theory of uncovered sets, see Miller (1980, [25]), McKelvey (1986, [21]),
Shepsle and Weingast (1984, [36]) or Cox (1987, [14]).

Definition 4. The covering relation C : X <> X is defined by

Cyx <<= ByxAVzZ:B;y— B;x

for all x, y € X. For a subset A of X its uncovered set UC(A) is defined as
UCA):={xecA|-Fy: ye AAXx#YNCyy}

Note that from the type X <> X of the beating relation B it follows that the variable z in the formula defining the
covering relation C ranges over the set X of points. We say that the point x € X is covered by the point y € X iff Cy x.
Hence, x is covered by y if y beats x and any point which beats y also beats x. The uncovered set of A consists of the
points in A which are not covered by any other point in A. It is known that the uncovered set is a subset of the Pareto set
(Miller, 1980, [25]; Shepsle and Weingast, 1984, [36]). Bianco et al. (2004, [11], p. 271) state the following known properties
of the uncovered set in case X C R™ is a convex policy space:

1. The uncovered set is never empty (McKelvey, 1986, [21]).

2. If the majority core is not empty, then the uncovered set coincides with the majority core (Miller, 1980, [25]; McKelvey,
1986, [21]).

3. The uncovered set characterizes the set of feasible or enactable outcomes in many legislative and other majority rule
decision-making decisions (Miller, 1980, [25]; Shepsle and Weingast, 1984, 1994, [36,37]; McKelvey, 1986, [21]; Or-
deshook and Schwartz, 1987, [28]).

4. If B is any subset of A, then B is the uncovered set of A iff every point outside of B is covered by a point within B,
and no point within B is covered by a point inside B. (Necessity proved in McKelvey, 1986, [21], sufficiency in Bianco
et al,, 2004, [11].)

Although it has been suggested that stable equilibria in multidimensional majority rule games are rare (see, for instance,
McKelvey, 1976, 1979, [19,20]; Schofield, 1978, [35]; McKelvey and Schofield, 1987, [22]), if voters consider the consequences
of their behavior, outcomes lie in the uncovered set (Miller, 1980, [25]; Shepsle and Weingast, 1984, [36]; McKelvey, 1986,
[21]; Miller et al., 1989, [27]). In the uncovered sets, undominated policy points with respect to a cover relation are pre-
dicted. Uncovered set outcomes are not necessarily Condorcet winners, but if a Condorcet winner exists, then the uncovered
set consists of that single outcome. Several works suggest that the uncovered set describes the set of enactable outcomes in
many majority-rule decision making situations; see, e.g. Cox (1987, [14]), Shepsle and Weingast (1984, [36]), Calvert (1985,
[13]), McKelvey (1986, [21]), Grofman et al. (1987, [16]).

4. Relation-algebraic description of solution concepts

In this section we translate the solution concepts of spatial voting games we have introduced in Section 3 into relation-
algebraic expressions. We formulate the corresponding results in the prevalent mathematical theorem-proof-style to empha-
size them and to enhance readability. But, in fact, we have obtained the relation-algebraic expressions by developing them
formally from the original logical specifications. We regard this goal-oriented development of algorithms from formal logical
specifications, that are correct by construction, as the first main advantage of our approach. As its second main advantage
we regard its computer-support by means of RELVIEw. All our relation-algebraic expressions immediately can be translated
into short and concise RELVIEw programs and, as a consequence, evaluated by the tool. Combining this with RELVIEW’S possi-
bilities for visualization and animation also allows to experiment with the concepts in question while avoiding unnecessary
overhead.

In what follows we assume in each case a spatial voting game (N, W, X) with an odd number of players 1,2,...,n,
a convex policy space X, and given individual strict preference relations P!, ..., P". First, we give a relation-algebraic spec-
ification of the Pareto set PO(A) of a subset A of the policy space X in the form of a vector.

Theorem 1. Let vA : X <> 1 be the vector that describes the subset A of X and let the relation Q : X <> X be defined as Q =
PN ---N P". Then the vector

po(Q,vA)szﬂQT;vA:Xel

describes the Pareto set PO(A) of A as a subset of X.
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Proof. Using the definition of the auxiliary relation Q in the second step, we can calculate as given below (where the
variable i ranges over the set N and the variable y ranges over the set X):

x € PO(A) XeAN—=Iy:yeAnVi: P},

XeAN—Ay:yeAANQyx

A
X

A .07
Ve A=Ay QA

viA=(QTvh)
vAA QT vA,
)
po(Q.v"),

Now the definition of the equality of relations shows the claim. O

LA
v /\ﬂEIy.vy/\Qy,x

A
y

X

[ A A A R

For a translation of the remaining solution concepts into relation-algebraic expressions it is advantageous to com-
bine in a preparatory step the individual strict preference relations P!,..., P" into one relation P, which is introduced
now.

Definition 5. We say that the relation P : N <> X? models the spatial voting game (N, W, X) if P;, is equivalent to Pfl]yuz,
for all i e N and u € X2.

If i € N is a player, then a little reflection shows that the transpose of the i-row of the relation P : N <> X2 is a vector
vl : X2 < 1 such that for all pairs u € X? it holds vi, iff P;,, that is, iff P} , . Hence, the transpose of the i-row of P is
the corresponding vector vec(P!) of the strict preference relation P’ in the sense of Section 2. As a further consequence,
the relation P : N <> X2 modeling the spatial voting game (N, W, X) can be obtained from the individual strict preference
relations P!, ..., P" as follows: First, for each player i € N the relation P! is transformed into the relation vec(P")T 1o X2,
i.e., into the transpose of the corresponding vector, and then P is formed by combining the transposed corresponding vectors
row by row into a relation of type N <> X2. The latter means that we have to form the relation-algebraic sum, that is, get
P as

P= vec(Pl)T + 4 veC(P")T ‘N < X2

We do not go into details with regard to sums of relations and refer to Schmidt (2010, [34]), where a relation-algebraic
specification via injection relations is given.

In order to specify the majority core, the win sets, and the loss sets relation-algebraically, we first have to do this with
the beating relation B : X <> X. In what follows, we assume the projection relations 77, p : X2 <> X of the direct product X2
to be at hand as well as the membership relation M: N <> 2V and the size comparison relation S: 2N <« 2N Each of these
relations is available in RELVIEw via a pre-defined operation and their BDD-implementations are rather small. See Leoniuk
(2001, [23]) and Milanese (2003, [24]) for details. We start with the beating relation.

Theorem 2. Suppose that the relation P : N <> X% models the spatial voting game (N, W, X). If we specify relations E and F by
E=syq(P,M): X? <2V F=syq(P;[p, 71, M): X? < 2N
then we get for the beating relation B : X <> X the relation-algebraic specification (where L : 2N <> 1)

BeatRel(P) =rel((ENF; (SN S_T)) L): X< X

Proof. For an arbitrary pair u € X> we prove in a preparatory step for all Y € 2N the following equivalence (where the
variable i ranges over the set N):

Eu,y < syq(P, M)u,Y — Vi: Pi,u <—>M,’7y <~ ViZPi,u <ieyY <= {ieN| Pi,u}zy

Using that the exchange relation [p, 7] : X? <> X2 relates the given pair u = (u7, u) precisely with its transposition i =
(uz,uq) because of

[P,Tf]]u,w — Puw ANTTyw, < W=WiAUI=W2 <— W=1U
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for all w € X2, in a rather similar way we can prove that for all Z € 2N the following property holds:

Fuz <+ {i€N|P,-’ﬁ}=Z

By means of these two auxiliary results, we now can calculate as given below (where the two variables Y and Z range over
the powerset 2X):

[{ie N|Piu}|>[{ieN|P;g

Y, Z:{ieN|Piy)=YA{ieN|P3}=ZA|Z|<|Y|
3Y : Euy A3Z: Fuz AMZISIYIA(Y] < 12))

3Y : Euyy A3Z:Fuz ASzy A—Sy 7

Y Eyy A (F; (SN ST)), y ALy

3y : (EN(F; (SN ST)))
(En(F: (8N 8T)):L),
rel(((EN(F: (SN ST))):L))
BeatRel(P)y, u,

Bulﬁuz

~

u,Y/\LY

ug,uz

A A A

Again the definition of the equality of relations shows the claim. O

The relation-algebraic specifications given in our Theorems 1 and 2 can be executed by means of the RELVIEw tool after a
straightforward translation into its programming language. The same is true for the relation-algebraic specifications we will
present in the remainder of this section. We show the result of one such translation in the next section and also present
there some results computed by the tool.

We have already mentioned that the x-column of the beating relation B : X <> X describes the win set W (x) of x € X
and the transpose of the x-row of B describes the loss set W ~1(x). In the next theorem these two facts are formulated with
relation-algebraic means. Their proofs follow immediately from the definitions.

Theorem 3. Let p* : X <> 1 be the point which describes the element x € X, the relation P : N <> X? model the spatial voting game
(N, W, X), and BeatRel(P) : X <> X be the relation-algebraic specification of the beating relation B : X <> X of Theorem 2. Then the
vector

win(B, p*) = BeatRel(P); p*: X <> 1
describes the win set W (x) of x and the vector
loss(B, p*) = BeatRel(P)"; p* : X <> 1

describes the loss set W ~1(x) of x, both as subsets of X.

With a relation-algebraic specification of the beating relation B : X <> X at hand, we also can specify the next solution
concept, the majority core MC(A) of a subset A of X, with relation-algebraic means.

Theorem 4. Let again the vector vA : X <> 1 describe the subset A of X, the relation P : N <> X% model the spatial voting game
(N, W, X), and BeatRel(P) : X <> X be the relation-algebraic specification of the beating relation B : X <> X of Theorem 2. Then the
vector

mc(B, v*) = v N (BeatRel(P) N T); vA: X < 1,
describes the majority core MC(A) of A as a subset of X.

Proof. For an arbitrarily given x € X we calculate as follows (where in the eighth step Theorem 2 is used and the variable
y ranges over the set X):

x e MC(A) XEAANVYy: YyEAANYF#Xx— Byy

XEAAN—TY:yEAANYF#XANTByy

A A AT R
VX /\_‘Hy.vy AN Ix’y/\Bx’y

1111

A ) T A
VX /\_'Hy.Bx’y/\ IX’y/\Vy
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A

vAA=Ty: (BNTxy A vy

viA=(BNT); vA)X

(vAn@Bny; vA),

(vA N (BeatRel(P) N 1); v4),

mc(B, vA)X

11111

So, the desired result follows from the definition of the equality of relations. O

The definition of the last solution concept we want to treat, the uncovered set, is based on the covering relation. Hence,
before attacking the uncovered set specification within the language of relation algebra we have to give a relation-algebraic
specification of the covering relation. This can be done in terms of that of the beating relation as the following theorem
shows.

Theorem 5. Assume that the relation P : N <> X? models the spatial voting game (N, W, X). Then the covering relation C : X <> X is
relation-algebraically specified by

CovRel(P) = BeatRel(P) N BeatRel(P)": BeatRel(P) : X <> X,
where BeatRel(P) : X <> X is the relation-algebraic specification of the beating relation B : X <> X of Theorem 2.

Proof. If x, y € X are arbitrarily given points, then we are able to derive the following equivalence (where in the eight step
Theorem 2 is used and the variable z ranges over the set X):

Cyx ByxAYZ:Bzy— Bz
ByxA—3z:B;y A—Bzx
ByxA—3z:B;y AB;x
ByxA=3z:B} ,ABzx
Byx A _‘(BT§ E)y,x

By,x A ﬁy,x

(BNBT:B),

(BeatRel(P) N BeatRel(P)"; BeatRel(P))
CovRel(P)y x

y.X

rrrretreeye

The definition of the equality of relations concludes the proof. O

If the relation-algebraic specification of this theorem is translated into RELVIEw-code, then an auxiliary variable avoids
the threefold call of the RELVIEw-program for computing the beating relation. Having specified the covering relation within
relation-algebraic means, we continue with the promised relation-algebraic specification of the uncovered set which is based
on that of the covering relation of Theorem 5.

Theorem 6. Let v4 : X < 1 describe the subset A of X, the relation P : N <> X2 model the spatial voting game (N, W, X), and
CovRel(P) : X <> X be the relation-algebraic specification of the covering relation C : X <> X of Theorem 5. Then the vector

uc(P, v*) =vAn (TN CovRel(P)); vA: X < 1

describes the uncovered set UC(A) of A as a subset of X.

Proof. For x € X being an arbitrary point we can calculate as follows (where in the sixth step Theorem 5 is used and the
variable y ranges over the set A):

xeUCA) <= xcAA—-dy:yeANy#xACyx
A
y

A
y

= VviA-3y:(TNOyxAv

= v,’:‘/\—-EIy:(TﬂC);y/\v
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A n T, A
vi A=((TNO) 5 vh),

VAATNOT;vA,

(vAn(Tn CovRel(P))T; v4)
uc(P)x

X

111

Again the definition of the equality of relations concludes the proof. 0O

So far, we have specified the solution concepts PO, MC and UC relation-algebraically in such a way that a vector, which
describes a subset A of X, is mapped to a vector, which describes the solution PO(A) (or MC(A) and UC(A), respectively)
for this subset. In specific situations it may be of interest to know the solutions for more than one set, or even to know the
solutions for all sets. The following last theorem of this section shows that our relation-algebraic specifications also solve
these tasks without any modification, provided sets of sets are column-wisely enumerated in the sense of Section 2.

Theorem 7. Assume that the relation P : N <> X2 models the spatial voting game (N, W, X), the relation Q is defined as Q =
P N...N P" and the relation S : X <> & column-wisely enumerate the subset & of 2X. Then we have:

1. po(Q, S) : X <> & column-wisely enumerates the set {PO(A) | A € G}.
2. mc(P, S) : X <> & column-wisely enumerates the set {MC(A) | A € G}.
3. uc(P, S) : X <> & column-wisely enumerates the set {UC(A) | A € G}.

Furthermore, the orders of all enumerations coincide.

Proof. To prove the first claim we assume arbitrary A € & and x € X and obtain by a generalization of the proof of Theo-
rem 1 the following equivalence, such that the definition of the equality of relations shows the claim:

x € PO(A) xeA/\—-Ely:yeA/\Vi:Pi,’x
XeAA—Ty:ye AANQyx
Sx,aN—3y Sy aAnQyx
Sx.aA=3y:Qy, ASya

Sxa A=(QT; S)xa

Sxa A QT;Sxa

(51 Q755), ,

po(Q, S)x,A

In this calculation the equivalence of x € A and Sy 4 and of y € A and Sy 4 is a consequence of the column-wise enumera-
tion of & by S; see Section 2. In the same way the remaining claims can be shown. O

I A A A

For example, if the relation P : N <> X2 models the spatial voting game (N, W, X) and M: X <> 2X is the membership
relation induced by the set X, then the ith column of mc(P, M) describes the majority core of the subset of X which is
described by the ith column of M.

5. Applying RELVIEW to some examples

All relation-algebraic specifications we have presented in Section 4 immediately can be transformed into the program-
ming language of RELVIEw. To give an impression how such programs look like, in Fig. 4 we present the program for
computing the covering relation C : X <> X from the relation P : N <> X?> which models the given spatial voting game. In

CoveringRel (P)
DECL B
BEG B = BeatingRel(P)
RETURN B & -(B~ * -B)
END.

Fig. 4. A RELVIEw-program for the covering relation.
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The-
orem 2, the pre-defined infix operations & and = compute intersections and compositions, respectively, and the pre-defined
operations - and ~ compute complements and transpositions, respectively. The correctness of the program of Fig. 4 and all
RELVIEW-programs we get from the theorems of Section 4 is guaranteed by the formal calculations of Section 4.

In the following example we consider again the spatial voting game of Example 1 with three players. Since the Boolean
matrices for P!, P2 and P3 have dimension 15 x 15, the Boolean matrix for the relation P which models this game has
dimension 3 x 225 and, hence, is too large to be presented.

Example 3. The first and second of the five RELVIEw-pictures of Fig. 5 show the beating relation B and the covering relation
C of the spatial voting game of Example 1 and the remaining three pictures of the figure show, from left to right, the vectors
which describe the Pareto set PO(X), the majority core MC(X), and the uncovered set UC(X) for the set X of all points.
Notice that the beating relation is not a so-called tournament relation since, for instance, the points (1,0) and (0, 1) are
unrelated. Precisely party 1 prefers (1,0) to (0, 1) and precisely party 3 prefers (0, 1) to (1,0) so that neither (1,0) beats
(0,1) nor (0, 1) beats (1, 0). Because of the vector in the middle, for the set X of all points the majority core is empty, and
from the labels of the remaining two vectors we obtain

PO(X) = {(1, 1),2,1),(3,1),(1,2),(2,2), (1, 3)}

as the Pareto set of X and

Uucx)={(1,1,2,1,(1,2),2,2)}

as the uncovered set of X.

In Schmidt (2010, [34]) it is shown that for a given order relation R:Y <> Y and a vector v:Y <> 1 the vector

max(R,v)=vN (RN I);v:Y <1

describes the set of R-maximal elements of the set the vector v describes, and also that each membership relation M :

Y < 2Y leads to a relation-algebraic specification of set inclusion on the powerset 2¥ via MT; M. We use these facts in the
following example which treats the column-wise enumeration of solutions.

Example 4. From Example 3 we know already that in case of the spatial voting game of Example 1 the majority core of
the set X of all points is empty. Therefore, it might be interesting to determine the maximal subsets of X which possess
a non-empty majority core. To solve this task, we start with the membership relation M: X <> 2X. Since it column-wisely
enumerates the powerset 2%, Theorem 7 implies that the relation mc(P, M) : X <> 2% column-wisely enumerates the set
{MC(A) | A € 2X}. Next, we consider the vector mc(P,M)T;L: 2X < 1, where L: X < 1. A little reflection shows that it
describes the subset {A € 2X | MC(A) # @} of the powerset 2X. From the above remarks we can therefore conclude that

the vector max(MT; M, mc(P,M)T; L) : 2X <> 1 describes the subset ¢ of 2X that consists of the maximal sets of {A € 2X |
MC(A) # #}. Finally, an application of the technique of Section 2 yields

R T
S = M; inj(max)(MT; M, mc(P,M)T;L) : X <€

as column-wisely enumeration of the set €.

The leftmost of the four RELVIEw-matrices of Fig. 6 shows the column-wise enumeration S of the set € and the remaining
three matrices of the figure are (from left to right) the RELVIEw-representations of po(Q, S), where Q is the intersection of
the individual strict preference relations, mc(P, S), and uc(P, S), respectively. From the labels of the rows of the matrix of
S we get that the four sets
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A=X\{(1,), 2, D} A=Xx\{(1,1),(1,2)}
A3=X\{(2,l),(1,2)} A4=X\{(2,2)}
possess non-empty majority cores and are maximal among all subsets of X with this property. Their majority cores are:
MC(A1) ={(1,2)}  MC(A2) ={(@2, 1)}
MC(A3) ={(2.2)}  MC(As)={Q1, 1)}

This follows from the labels of the rows of the matrix of mc(P, S).

We conclude this section with a spatial voting game which is a slight modification of the spatial voting game we have
considered so far.

Example 5. Assuming the same policy space X = {(i, j) € N? | i+ j < 4}, we extend the spatial voting game of Example 1 by
four additional parties 4 to 7 with the following ideal points:

=011 x=(01,3) x=(13) x3=(1,3)

That is, the intention of party 4 is equal to that of party 2 and the intentions of the parties 5 to 7 are equal to the intention
of party 3. Since common preference over the alternatives is again determined by majority, now all coalitions with at least
four members win.

If we compute the beating relation B and the covering relation C for the new game, then the RELVIEw tool yields the
Boolean matrices at the first and second position of the series of five pictures of Fig. 7; the three vectors of the figure
describe the three sets PO(X), MC(X) and UC(X) for the set X of all points. As a consequence, the relation B equals the
relation C and both are strict-order relations. Also the majority core MC(X) and the uncovered set UC(X) coincide and we
have, due to the row labels of the two vectors of Fig. 7, the equality

MC(X) =UC(X) = {(1,3)}

Since through the addition of the four players no new individual strict preferences come into the play, the Pareto sets do
not change.

6. Concluding remarks

This paper establishes once again that relation-algebraic methods in combination with the RELVIEw tool enable us to
compute efficiently many solution concepts from social choice theory and game theory. Even for simple examples the

R S AN S N S A ONS N N N
0.0) ©,0) ©00 || ©0o [ | 00 ||
(1,0) (1,0) 0| | 1o) || w0 | |
(2,0) (2,0) (2,0) || (2,0) || (2,0) | |
3.0 3.0) o [] co [ | 30| |
4,0) (,0) @0 [ ] @o | ] @0 [ ]
©1) ©1) o [ ] oy [ | 01| |
wy [¢BY) v [ ay [ | ay | |
(cBY) @) ey [ ey [ | ey | |
(€BY) 31 ey [ ey [ ] Gy ||
02 ©2) 02 ] 02 [ | ©2 | |
(1,2) (1,2) (1,2) | | (1,2) || (1,2) | |
(2,2) (2,2) (2,2) | | 2,2) || 2,2) | |
©3) (03) ©3 ] ©3 [ | ©3) | |
w3 3) w3 ] a3 [ w3 ]
04 0.4) o4 ] ©oa [ ] o4 ]

Fig. 7. Some further results computed via RELVIEwW.
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computation of the different solutions cannot be done by hand in a feasible way. Since the relation-algebraic specifications
immediately follow from the logical definitions, one may be sure that the corresponding RELVIEw programs are correct.
Although the RELVIEW software is a general purpose tool and not tailored for a specific purpose, it is remarkably efficient,
not in the least because of its implementation via ordered binary decision diagrams. Consequently, the tool can deal with
practical examples from real life. Its visualization facilities in terms of Boolean matrices and/or directed graphs and the
concise form of the programs make the tool extremely useful for experimentation and for educational purposes.

A drawback of the present version of RELVIEw in regard to the problems we have considered in this paper is its restriction
to relations as only datatype. This requires to compute the individual strict preference relations P! either by hand or by a
small program in a conventional programming language and to load them after that into the tool via its ASCII-file interface
for relations. Because of methodological reasons we do not want to extend the tool's programming language by further
datatypes. Nevertheless, to make RELVIEw more easily applicable for problems, where in a first step some relations have
to be computed using non-relational means, e.g., arithmetic operations, its newest version (Version 8.1, released September
2012 and available via [39]) allows to outsource such tasks into plug-ins for specific applications. There exist already such
plug-ins, e.g., for computing the vector model of a weighted voting game (in the sense of Berghammer et al,, 2011, [8])
from the game’s weighted representation as input. For the near future we plan to extend RELVIEw by a further plug-in
which easily allows to insert spatial voting games and to compute the individual strict preference relations.
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1. Introduction

Algebraic structures, such as modal idempotent semirings or Kleene algebras, offer a large variety of applications, while
requiring only a small set of operators and axioms. Such algebras abstractly capture so-called Kripke structures, i.e., access
relations over a set of worlds or states. In addition they provide the associated multi-modal operators box and diamond that
allow reasoning, e.g., about possible actions of agents in a system or about state transitions in general. Particular instances
of modal semirings are provided by the algebra of homogeneous binary relations and by abstract relation algebras.

This setting allows many general considerations and results, ranging from epistemic logics with knowledge and belief [1]
to propositional dynamic Hoare logic and resource-based settings such as separation logic [2]. Moreover, many further
applications are covered, like abstract reasoning about bisimulations for model refinement [3], formal concept analysis,
simple and concise correctness proofs for the optimisation of database preference queries [4] or generally applicable models
of module hierarchies in a feature oriented software development process [5].

In this paper, we take the readers on a short tour through several of these modal worlds and hope that they will en-
joy the ride, maybe even feel some kind of explorer’s excitement. We provide new results and/or views on the mentioned
applications; the modal semiring setting allows a concise and unified treatment, while being more general than, e.g., stan-
dard relation algebra. Nevertheless the excellent relational papers and books by Gunther Schmidt [6,7] are gratefully and
respectfully acknowledged as a constant source of inspiration (although at times the relational encoding requires some “de-
cryption” to obtain smooth modal formulations). It is our pleasure to dedicate this paper to Gunther on the occasion of his
75th birthday!

The paper is organised as follows. In Section 2 we recapitulate the main definitions of modal idempotent semirings and
provide some generally applicable laws. Section 3 extends an existing algebraic framework from autobisimulations to bisim-
ulations between different relations. An algebraic treatment of formal concepts and rectangles is given in Section 4, while
in Section 5 we set up a connection between rectangles and Pareto fronts in databases with preference queries. Section 6
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considers an abstract partial correctness approach to separation logic, and Section 7 provides an algebra of modules for
structured documents in software product lines.

2. Basics of modal semirings

Idempotent semirings are a well-known concept for modelling choice and sequential composition by the algebraic oper-
ations + and -.

Definition 2.1. A semiring is a structure (S, +,0,-, 1) with 0 1 such that + and - are associative binary operations on S
with neutral elements 0 and 1 resp., + is commutative, and - distributes both from left and right over +. Moreover, 0 is an
annihilator of -, i.e., x-0=0=0-x holds for all x € S.

The operations + and - are also called addition and multiplication, resp. As usual, multiplication binds stronger than
addition, so x+ y - z stands for x + (y - z). Due to associativity we are free to omit superfluous parentheses.

A semiring is called idempotent if x + x = x holds for all x € S. In this case, the relation <C S x S, defined by x <y &
X+ y =1y, is a partial order on S, called the natural order. In particular, the supremum of two elements x and y with respect
to the natural order is given by x + y, the least element is 0, and both addition and multiplication are isotone. The infimum
of two elements x and y need not exist; if it does it is denoted by xm y. The element 0 is irreducible with respect to +,
i.e,x+y=0«x=0=y holds for all x,y € S.

For an arbitrary set M, the structure (Rel(M),U,{,;,id(M)) forms an idempotent semiring where Rel(M) denotes the
set of all binary relations over M, ; denotes relational composition and id(M) the identity relation on M.

Definition 2.2. A semiring (S, +,0, -, 1) is called Boolean if it is a distributive lattice with join 4+ and meet M equipped with
a complement operation ~ : S — S with the following properties for all x, y € S:

=
+
xI
Il
<
+
<l
9]
=
o
=
|
xI
Il
<

(1)
. (2)

M
X+y=xny and xOy=x+

<

In an idempotent Boolean semiring, the element T =4 0 is the greatest element with respect to the natural order.

Moreover, X +X =T, xnx=0 and X = x for all x € S. The structure (Rel(M), U, @, ;,id(M)) becomes a Boolean semiring if
we define the complement operation by R =gr (M x M)\R (where \ denotes set theoretic difference). The greatest element
is the universal relation M x M.

In Rel(M) a subset N C M can be characterised by the associated partial identity id(N). This is abstracted to general
idempotent semirings by the notion of tests as axiomatised in [8].

Definition 2.3. An element p of an idempotent semiring is called a test if it has a relative complement —p with the properties
p+—-p=Tland p-—=p=0=—p-p.

In an idempotent semiring (S, +, 0, -, 1) the set of tests is denoted by test(S). As a writing convention, elements of test(S)
are denoted by p, g, r and variants thereof. On tests, multiplication coincides with the infimum, i.e., we have priq=p-q for
all p, g € test(S). As a consequence of this fact, multiplication on tests is both idempotent and commutative. Moreover, on
tests also addition distributes over multiplication, i.e, p+q-r=(p+q) - (p +r) holds for all tests p, g and r. The structure
(test(S),+,0,-,1) is a Boolean semiring with — as complement operation and greatest element 1. We set p —q =4 p - —q.

Since all tests are < 1, multiplication with a test corresponds to restriction. If a stands for an abstract transition el-
ement, such as a relation, p - a restricts a to starting states that lie in the set p and a-¢q to ending states in gq. In
(Rel(M), U, @, ; ,id(M)) the tests are exactly the subrelations of id(M). We will use that in Section 7.

A few further useful properties are collected in the following lemma.

Lemma 2.4.

1. In a Boolean semiring (S, +, 0, -, 1) all elements p < 1 are tests with relative complement —p =111 p.
2. In every idempotent semiring we have the following properties for all a, b € S such that anb exists, and all p, q € test(S):

p-(anb)y=p-anb=p-anp-b,
(anb)-p=a-pnb=a-pnb-p.

The next concepts we introduce are the domain and codomain operations.
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Definition 2.5. A modal semiring is an idempotent semiring (S, +, 0, -, 1) with two additional operations " : S — test(S) and
1S — test(S), fulfilling the following properties for all x, y € S and p € test(S):

x<'x-x and x<x-x, (d1/cd1)
‘(P-x<p and (x-p)' <p, (d2/cd2)
"*x-y)<"x-y) and &-y)'<x-y). (locality)

The operator " is called the domain, -' the codomain operator. If only (d1/cd1) and (d2/cd2) hold the operator is called a

predomain/precodomain operator.

It can be shown that the inequations (d1/cd1) and (locality) strengthen to equations (see [9]). Moreover, both domain
and codomain are fully strict, i.e., 'x=0« x=0 and X' =0 < x =0 hold for all x € S. Domain and codomain operations
on test(S) are simply the identity operations, i.e., for all p € test(S) we have "p = p = p'. Both operations distribute over
addition, ie., "(x+y)="x+"y and (x+ y)' =x'+ y' hold for all x, y € S. As a consequence thereof, they are isotone with
respect to the natural order, i.e., x <y = "x <"y Ax' < y' holds for arbitrary x, y € S. In the case of existence, domain and
codomain are uniquely determined.

The domain and codomain operators on (Rel(M), U, #,;,id(M)) are given by 'R ={(m,m) |3y : (m,y) € R} and R' =

{(m,m) |3y : (y,m) € R}.
Based on domain and codomain we define the diamond and box operators for arbitrary x € S and p € test(S) as follows:

Definition 2.6.
IX)p =qr "(x- p), (xIp =5 (p- %), (forward/backward diamond)
[X1p =ar —Ix)—p, [XIp =qr —(x|—D. (forward/backward box)

For R € Rel(M), forward diamond and backward diamond correspond to the preimage and image of a subset of M
under R, resp. The forward box |x]p models the set of all elements of M from where every transition under x leads
inevitably into the subset corresponding to p. An analogous interpretation can be given for the backward box.

As an inheritance of domain and codomain, the diamond operators are isotone in both arguments and distribute in both
arguments over addition. The box operators are antitone in the first argument and isotone in the second argument. This
follows also from the fact that we have the following Galois connections [10] between the modal operators:

p<lalg & (alp<q, p<lalg < lap<q.

If locality holds, the operators also distribute over composition:

la-b)p =la)|b)p, (a-blp=(bl{alp, la-blp = |a]|blp, [a-blp =[bllalp. (3)

Finally, we have for element a and tests p, q with atomic p that

p<la)g & p-a-q#0. (4)

Here, a test p is atomic if p # 0 and for all tests ¢ we have that ¢ < p = q = p. Many further properties of modal
operators can be found in [11].

3. Bisimulations

Bisimulations are a frequently used tool, not only in process algebra but also in model checking and control theory. In
this section we show how to model them algebraically in modal semirings and prove some of their basic properties in a
very simple calculational style.

In relational algebra a left and right total relation B C X x Y is called a bisimulation between two relations R C X x X
and R, CY x Y if

B™;Ri1 S R2; B~ AB; Ry S Ri; B.

In [3] this characterisation was used to reason about autobisimulations, i.e., bisimulations between a relation R and itself.
Here we will derive a framework which allows reasoning about bisimulations between two different relations.

In our setting, left and right totality of a bisimulation b between two elements g; and g, can easily be modelled by the
condition 'b="g; +g1'Ab' =gy + g5

Given two functions fy, f; : test(S) — test(S), we write fi = f, iff for all p € test(S) the equality f1(p) = f2(p) holds.
Analogously we define the predicate f1 < f2 by fi(p) < f2(p) for all p € test(S). We say that an element g, € S is a
pseudoconverse of an element gi € S if |g1) = (g2|. In [3] it is shown that this requirement is equivalent to (gi| = |g2).
These considerations lead to the following definition:



138 H.-H. Dang et al. / Journal of Logical and Algebraic Methods in Programming 83 (2014) 135-153

Definition 3.1. Let S be a modal semiring with locality. An element b € S is called a bisimulation between two elements
g1 €S and g, €S if the following conditions are fulfilled:

b="g1+g1'Ab ="g2+ g, (5)
(bllg1) < |g2)(b| A |b)|g2) < |g1)Ib). (6)

In this case, we write g1 ~p g2.

In the sequel we will show how some properties of bisimulations in a relational setting can be stated and proved in an
algebraic manner based on Definition 3.1.

It is well known that the identity relation is a bisimulation between a relation and itself. Moreover, bisimulations are
closed under taking the converse, relational composition and union. These properties are translated into the language of
modal semirings in the following theorem.

Theorem 3.2. In a modal semiring S, the following properties hold:

1. Forevery g, the test "g 4 g is a bisimulation between g and itself.

2. Let b be a bisimulation between g, and g», and let b~ be a pseudoconverse of b. Then b™ is a bisimulation between g, and g;.

3. Let b1, be a bisimulation between g1 and g,, and let by3 be a bisimulation between g, and gs. Then b1y - by3 is a bisimulation
between g1 and gs.

4, Let b and b’ be bisimulations between g1 and g. Then b + b’ is a bisimulation between g1 and g;.

Proof.

1. "g + g' obviously fulfills Definition 3.1(5). For (6) we fix an arbitrary test p and reason as follows: by distributivity of
(-, by 'g, g' etest(S) and (qlr=q-r, by ‘g, g' €test(S) again and |q-a)r=q-|a)r, by 'g-g=g, and |g' - g)p < |g)p by
g' <1 and isotony of |-},

(g+gleyp="gllg)p+(gllg)p="g-1g)p+ & 1gp=1g-gp+Ig -gp=Igp+1Ig - gp=1gp.

Analogously we obtain |g){"g + g'|p = |g)p, so we even have the equality (g + g'||2)p = |g)("g + g'|p. The equality
"'e+g"g)p=1g)|"g + g")p can be shown symmetrically.

2. By properties of pseudoconverses and Definition 3.1(5), "(b~) =b' = "g» + g' and symmetrically (b~)' ="b ="g; + g1'.
Moreover, by the definition of pseudoconverse, g1 ~} g2, Definition 3.1(6), and property of pseudoconverse:

(b~ llg2) =1b)Ig2) < |g1)Ib) = [g1)(b™|.

In a similar manner we obtain |b~")|g1) < |g2)|b™"), hence b™ is a bisimulation between g, and gj.
3. First, by (3), &2 ~b,; &3, Definition 3.1(5), g1 ~p,, &2, Definition 3.1(5), (3), and g1 ~p,, g2, Definition 3.1(6):

"(b12 -ba3) = "(b12 - 'ba3) = "(b12 - (g2 + &2")) = "(b12 - b12) = b2 ="g1 + g1'.

The property (b1 - b23)' ="g3 + g3' can be obtained symmetrically. Moreover, we have the following calculation (and
a symmetric one for (b12 - ba3||g1) < [g3)(b12 - b23]): by (3), g2 ~p,; &3, Definition 3.1(6), g1 ~p,, &2, Definition 3.1(6),
and (3):

Ib12 - b23)1g3) = |b12)[b23)|g3) < |b12)182)1b23) < 1g1)|b12)|b23) = 18€1)|b12 - b23).

4. First, by distributivity of domain over addition, the assumption and idempotence of addition we have "(b 4+ b’) ='b +
'’ ="g1 +g1". An analogous calculation shows (b + b’)' ="g, + g5'. Moreover, we can argue as follows: by distributivity
of diamond in its first argument, assumption, isotony of +, and distributivity of diamond in its first argument, and
idempotence:

(b+b'l|g1) = (bllg1) + (b'lIg1) < |g2) (bl + |g2)(b'| = |g2) (b + b'|.
The property |b+b’)|g2) < |g1)|b + b’) follows symmetrically. O

4. Concepts and rectangles

In this section we deal with formal concept analysis as pioneered by Ganter and Wille [12]. A formal concept defines a
maximal association between certain objects and attributes. Applications include data mining, text mining, machine learning,
knowledge management, the semantic web, software development and biology. We show that by using a modal semiring
formulation many of the basic properties fall out of standard laws quite easily. Also we set up a connection with rectangles
and pseudorectangles which are used in the actual computation of concepts.
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4.1. The relational case

We start with a brief recapitulation of the basic notions.

Definition 4.1. A context is a triple (O, A, R) with a set O of objects, a set A of attributes and a relation R € O x A that
associates objects with attributes.

Example 4.2. (See e.g. [13].) Let O be the set of natural numbers from 1 to 10 and A = {composite, even, odd, prime, square}
with the obvious association relation R. O

Definition 4.3. Over a context one defines two functions F : P(0) — P(A) and G : P(A) — P(0) by setting, for X C O and
Y C A,

F(X)=¢gr{ac A|Voe X:0Ra},

G({Y)=g{o€O|VYaecY: :0Raj.

In words: F(X) is the set of attributes shared by all objects in X, while G(Y) is the set of objects that share all attributes
inyY.

By the definitions of G, of the Cartesian product twice and of F we have

XCGY) & (MoeX:YaeY:0oRa) & XxYCR

(GO)
& (MaeY:YoeX:0Ra) & Y CF(X).

This means that F and G form a Galois connection [10] between the posets (P(0), €) and (P(A), 2). The middle property
in this calculation gives rise to the following notion.

Definition 4.4. X and Y define a rectangle of R iff X x Y C R.

By the standard theory of Galois connections, one has X C G(F(X)) and Y C F(G(Y)) as well as F(X) = F(G(F(X))) and
G(Y)=G(F(G(Y))). Hence, given a set X of objects, G(F(X)) is the greatest set of objects that have the same attributes as
the objects in X, and similarly for F(G(Y)). This motivates the following notion.

Definition 4.5. A concept within the context (O, A, R) is a pair C=(X,Y) with XC 0,Y CA and X =G(Y) and Y = F(X).
X and Y are called the extension and the intension of C, resp.

Example 4.6. Let O, A and R be as in Example 4.2. Two examples of concepts are then

({3,5.7}, {odd, prime}) and
({1, 4,9}, {square}).

Informally, these concepts would be described as the odd prime numbers and the squares within the given context. O

By the standard theory of Galois connections, X € O is the extension of a concept iff X = G(F(X)), which then
is (X, F(X)). Symmetrically, Y € A is the intension of a concept iff Y = F(G(Y)), which then is (G(Y),Y). Moreover,
GoFoG=G and F o Go F = F; hence all images under F are intensions and all images under G are extensions. By (GC)
the concepts (X, F(X)) and (G(Y), Y) give rise to the rectangles X x F(X) and G(Y) x Y, resp.

Finally, again by the Galois connection, F and G are universally conjunctive, i.e., preserve all existing infima. This can be
exploited for a more efficient way of computing all concepts of a context: for X € 0,Y € A we have F(X) =(),cx F({o})
and G(Y) =(),ey G({a}). For a concept (X, Y) therefore Y =, x F({o}) and X =(,.y G({a}). By standard convention, for
empty Y or X these intersections yield A or O, resp. Therefore it suffices to compute first all intensions {F({o}) |o € O} or
extensions {G({a}) | a € A} and to obtain the others as intersections of these.

4.2. The general case and modalities
We now abstract from the relational case to a Boolean modal semiring.

First we observe that a rectangle X x Y can be relationally represented as Ix; T ; Iy, where Ix, Iy are the partial identity
relations associated with X,Y and T is the universal relation O x A. This leads to the following definition.
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Definition 4.7. Let p,q < 1 be elements of a Boolean modal semiring S. Then the rectangle defined by p and q is

pxq=¢gp-T-q,

where T =g 0 is the greatest element of S. For an arbitrary element a of S we say that p x q is a rectangle of a if p x q < a.

Example 4.8. In the path semiring [9], a rectangle consists of all possible node sequences starting with a node in p and
ending with a node in q. O

We list a few simple consequences of the definition.
Lemma 4.9.

1. pxgqna=p-a-q.
2. (p+@ xr<aspxr<angxr<a
3.px(@+nN<aspxq<anp xr<a.

Proof.

1. Immediate from the definition of rectangles and Lemma 2.4.2.
2. Immediate from distributivity and lattice algebra.
3. Immediate from distributivity and lattice algebra. O

This allows establishing a connection with program semantics. It is well known that the semantics of Hoare triples can
be given algebraically as

{p}afq} &4 p-a-—q<0.

Using Lemma 4.9.1 this transforms as follows:

{ptafqg} & px—qna<0 <& px—g<a

Informally, any transitions from p states to —q states must lie outside a.
We have the following characterisation of the rectangles of a, which for the relational case is also given in [14], albeit
without using the notion of modal operators.

Lemma 4.10. The following properties are equivalent.

. p x qis arectangle of a.
. p<lal—q.
. g <lal—p.
. la)g < —p.
(alp<—q.

AW N -

v

Proof. We obtain by the definition of x, shunting, Lemma 2.4, greatestness of T and the standard connection between box
and restriction,

0

pxqg<a & p-T.-q<a & p-T-gqna<
& p-a-qnT<0 & p-a-q<0 <& p<lal—q.

The remaining equivalences are standard for modal operators. 0O

Corollary 4.11. For arbitrary tests p, q the following elements are rectangles of an element a:
(lal-q) xq.  p x ([al—-p).

Proof. Immediate from Lemma 4.10. O

The functions fq(p) =4 [al—p and gq(q) =4 la]—q are the abstract counterparts of F and G from Section 4.1. This
motivates the following notion.

Definition 4.12. We call a pair (p, q) of tests a concept of a if p = g,(q) (equivalently, if ¢ = fz(p)).
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4.3. Comparing rectangles

We will now set up a connection between concepts and maximal rectangles of an element. Let us therefore first investi-
gate the order between rectangles.
It turns out that we need a special assumption about the domain/codomain operators defining the modal operators.

Definition 4.13. A modal semiring S satisfies the

. Tarski property if for allae S we have a20= T -a-T =T (TAR);

. weak Tarski property if for all p € test(S) we have p#£0=T-p-T =T (WT);

. weak Tarski domain property if for all p test(S) we have p£0= (T -p) =1 (WTD);

. weak Tarski codomain property if for all p € test(S) we have p£0=(p-T)' =1 (WTC).

B wWN -

It is clear that (TAR) implies (WT) and that (WT) implies both (WTD) and (WTC). The reverse implications do not hold.
The path semiring is an example satisfying both (WTD) and (WTC) but not (WT). However, we have the following result.

Lemma 4.14. In a modal semiring (WTD) and (WTC) are equivalent.

Proof. We show (WTD) = (WTC): by (p- T)' being the least right preserver of p - T, Boolean algebra, characterisation of
box, ¢ < 1 implies —q # 0 and hence by (WTD) we have |T] g=—="(T - =q) = —1 =0, and logic:

(p-T)'=1 & Vg<1l:p-T-q<p-T & Vg<1l:p-T-—q+#0
& Vg<1:p&L|Tlq & Vg<1:p£0 & p<o0.

The reverse implication is symmetric. O

Because of this lemma we refer to both (WTD) and (WTC) uniformly as (WTM) (“M” standing for “modal”).
Now we obtain the following representation of the order relation between non-empty rectangles.

Lemma 4.15. Assume (WTM). If p, q, 1, s # 0 then

PXqELrxs <& PpP<TrAq<sS.

Proof. («<=) Immediate from isotony of -.
(=) We have, by the definition of rectangles, the import/export property of domain and (WTM),
‘Px="p-T-=p-(T-q=p-1=p.
Symmetrically, (p x q)' =q. Now the claim follows by isotony of domain and codomain. O

This enables a characterisation of maximal non-empty rectangles.
Lemma 4.16. Assume (WTM) and p, q # 0. Then p x q is a maximal rectangle of a iff (p, q) is a concept of a.

Proof. (=) By Corollary 4.11 and Lemma 4.10 b =4 (|a]—q) x q is a rectangle of a with p < |a]—gq. Since p x q is assumed
to be a rectangle of a, Lemma 4.10 and Lemma 4.15 yield p x ¢ <b. Now maximality of p x ¢ and again Lemma 4.15 show
p=lal—q = ga(q)-

(<) First, by the definition of a concept and Lemma 4.10, p x q is a rectangle of a. Let r x s < p x q be another rectangle
of a. Then by Lemmas 4.10 and 4.15 we have

p<lal-gAr<|al-sAp<rAq<s.
By shunting we obtain —s < —q, and isotony of box in its second argument shows r < |a]—q, so that p <r < |a]—q. But since
(p,q) is a concept we have p = |a]—q and hence also p =r. Symmetrically one obtains g=s. O
We conclude this section by another useful consequence of Lemma 4.10.

Lemma 4.17. If (WTM) holds then

la)g,

q#0Apxq<a = p
q < {alp.

<
p#0Apxqg<a = (@<
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Proof. By q # 0, (WTM) and distributivity we have

1=|T)q = la+a)q=la)q+|a)q.

By this, distributivity and the shunted form p - |a)qg < 0 of Lemma 4.10.4,

p=p-1=p-lajg+p-layg=p-layq,

which by p <1 implies p < |a)q. The second claim can be shown symmetrically. O
4.4. Pseudo-rectangles

It is a frequent task to find for a given element a coverage by formal concepts, i.e., by maximal rectangles. Since this is
very expensive, in [15] the concept of a pseudo-rectangle is introduced, which can be determined in a much simpler way.
Relationally, given a relation R, the pseudo-rectangle P(x, y, R) associated with a pair (x, y) € R is the union of all rectangles
and hence of all maximal rectangles of R that contain (x, y). This is non-empty, since {(x, y)} is a rectangle of R. We can
give a general algebraic definition as follows.

Definition 4.18. We now assume that the underlying semiring S is a quantale, i.e., a complete lattice in which multiplication
distributes over arbitrary suprema. Let a € S and r x s < a be a non-empty rectangle of q, i.e., assume r, s # 0. Then the set
of a-rectangles covering r x s is

rect(r,s,a) =qr {p x q|r xs<pxq<a},

and we call P(r,s,a) =g >_rect(r, s, a) the pseudo-rectangle induced by r x s.

Lemma 4.19.

1. If (WTM) holds then P(r, s, a) < (|a)s) -a - ({a|r).
2. In the quantale of relations this strengthens to an equality provided r, s are atomic tests.

Proof.

1. We show that b =4 (la)s) - a - ({(a|r) is an upper bound of rect(r,s,a). Let p x q € rect(r,s,a). By r x s < p x q and
Lemma 4.15 we obtain r < p A s < g so that by isotony also r x q € rect(r, s,a) and p x s € rect(r, s, a). Now, since r x s
is non-empty, Lemma 4.17 implies p < |a)s A q < {(a|r. Therefore, by p x g <a, Lemma 4.9.1 and isotony,

pXxXq=pxqnra=p-a-q<la)s-a-{a|jr=>b.

2. We show that every pair in relation b lies also in every upper bound of rect(r, s, a), so that b is indeed the least upper
bound of rect(r, s,a). Assume r, s to represent the elements u, v and that (u, v) € a. For arbitrary pair (x, y) we obtain,
by the definitions of b and relational composition as well as the definition of diamonds

x,y)eb & xela)vAaye(alun(x,y)ea

& (X, v)ean(u,y)ean(x,y ea.

Together with (u, v) € a this implies that ¢ =4 {u, x} x {v, y} € rect(r, s,a) and hence ¢ <d for every upper bound d of
rect(r, s, a). By (x, y) € c this implies (x, y) €d as well. O

| a1 | az | as | aq | as | a1 | az | as | aq | as | a1 | az | as | aq | as
oo |1 (1 [0 |0 |O oo |1 (1 [0 |0 |O oo |1 (1 [0 |0 |O
oo |1 |1 |0 |0 |1 oo |1 |1 |0 |0 |1 oo |1 (1 |0 |0 |O
o3 |1 (1 |1 |1 |0 o3 |1 (1 [0 [0 |O o3 |1 (1 [0 [0 |O
og |1 |0 |O |O |1 og |1 |0 |O |O |1 o4 |0 [0 |0 |O |O
(a) Relation a (b) Overapproximation (c¢) Pseudo-rectangle
la)s - a - (a|r P(r,s,a)

Fig. 1. Behaviour of pseudo-rectangles.
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It is clear that computing P(r,s,a) < (|a)s) - a - ({a|r) is less expensive than determining and summing up all maximal
elements of rect(r,s,a). The following example shows that the assumption of atomicity of r,s cannot be dropped from
Part 2, not even in the relational case.

Example 4.20. Consider the relation a of Fig. 1(a). For r =4 {01, 02} and s =g {a1, a2} we obtain |a)s = {01, 02, 03, 04} and
(alr ={a1, az,as}. Hence |a)s - a - (a|r is the relation shown in Fig. 1(b). This is strictly larger than P(r, s, a) which is shown
in Fig. 1(c). O

5. Pareto fronts and rectangles

A preference is a strict partial order on a given set, i.e., a special kind of a homogeneous binary relation. Queries in
a database with a preference are supposed to return the maximal objects w.r.t. that preference, corresponding to optimal
satisfaction in some sense of the user’s wishes. By the so-called Pareto operator two preference orders a, b can be composed
into the preference a ® b. The maxima set of a® b under a given set are compromises w.r.t. to the orders a, b in the following
sense: In the maxima set there is no element which is strictly better in at least one of the preferences a, b while being not
worse w.r.t. the other preference. Because of their characteristic shape, maxima sets of Pareto preferences are also called
Pareto fronts or skylines. The Pareto principle is used to express that two (competing) objectives are equally important.

In the following we will derive a connection between these Pareto fronts and rectangles. This is based on our work in
[4] and [16]. We recapitulate just some formal foundations while further definitions are introduced where needed.

Consider a set of type names. With each of these we associate some domain of data base tuples. A type is a set of type
names. For type T let Dt be the cartesian product of the domains of the type names in T and let 1t and Tt represent
the identity and universal relations on Dy. A type assertion a :: T2 is short for a < 17 -a- 17. We view such elements as
representations of preference relations on the domain Dr. An assertion p :: T means that p is a test, representing a set of
tuples, with p < 17.

The join operator X (more precisely defined in the Join Algebra in [16]) acts quite similar to a Cartesian product. For
elements a:: T, and b :: T, we have a X b :: T, X T, where the latter is the union of T, and T,. Joins on the same type
are equivalent to the intersection, i.e., a; Xaz =ay May for a; :: T. For the sake of readability we define 1y =4 17, and
Tx=df T1,-

5.1. Idea

The set of elements which are maximal under a Pareto preference form a Pareto front when connected as shown in Fig. 2.
This Pareto front subdivides the given domain into two areas: One describes the dominance region consisting of the maximal
elements of the given dataset and the elements “dominated” by them. Elements in the other area are not dominated w.r.t
the preference and the given dataset. We show that if there are N maximal elements the dominance region can be described
by N rectangles and its complement by N + 1 rectangles. Ordering these rectangles by size (or a weighted size with respect
to a given probability distribution of elements) paves the way for a fast calculation on which side of the Pareto front a new
element would be placed.

Fig. 2. The Pareto dominance region (gray) and the Pareto front (black line).  Fig. 3. Rectangular representation. The arrows indicate where elements are
The filled circles are the maxima and the unfilled circles are dominated  better w.r.t. the preferences a and b. The p® are points while the q@ are
objects. areas.
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5.2. Layered preferences

In this section we assume a Boolean modal semiring with converse >~ satisfying the axioms

P~ =p, (@a+b)y"=a” +b7, (@a-b)"=b~-a~ and a =a-.

A layered preference (or weak preorder) is an irreflexive, transitive and negatively transitive element a :: T2, i.e., satisfying, with
a =4 TqNa,

1ma=0, a-a<a, a-a<d.

For a layered preference a we define the indifference element s; =qr @’ Ma’~". It is easy to show that s, is an equivalence
relation, i.e., reflexive, transitive and symmetric. Moreover, a is a linear strict-order, i.e., a+a~ +sq = Tg.

5.3. Representing the Pareto front by rectangles

Let a:: Tg,b:: Tg be layered preferences with disjoint types Ty, Ty and let r::Tq X T, be a dataset. To ease reading we
define the following notation for any test p and element x:

px=pnly.

Thus py is the projection to the domain of x. With this we have p = p, X pp.
The maximal elements of the Pareto preference a ® b in r are given by

(@®b)>r=gr—laxb)r,
where the Pareto preference is defined by a ® b =4r a X (b + sp) + (a + sg) X b. Note that this coincidences with the substi-
tutable value semantics of Pareto preferences defined in [16] (where the substitutability relations are s; = s and s, = sp).

Note that if a is a total order then s, = 1,. In general we have 1, < sy for x € {a, b}.
We define the Pareto dominance region by

pd(a, b, r) =g |(@+sq) X (b +sp))((a®@b) 7).

Assume a maxima set of N atomic elements p, ..., p®™, ie, that
@@byer=pV +...4pM™,

Then the Pareto dominance region is given by
pd@a,b,r) =gV + - +q™  with g =4 |(a+sq) X (b +sp))p?.

In Fig. 3 the p® and q® are shown.

Definition 5.1. A joined rectangle r :: T X Ty, is a test which can be written as a join, i.e., there are tests ry :: Tq and rp, :: Ty,
such that r =rq X rp.

This coincidences with the usual definition of rectangles: Consider the following bijection, defined on atomic tests, where
Dt, and Dy, are the domains of disjoint types T, and Tj:

f:TaNTb%DTaXDTb, taXtp>tg- T -tp.

By defining f(p) =4 quAt(p) f(q), where At(p) is the set of atomic tests < p, this mapping can be extended to arbitrary
tests.
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Corollary 5.2.

1. Any element r, for which f (r) is a rectangle in the sense of Definition 4.7, is a joined rectangle.
2. Atomic tests are joined rectangles.

Thus, datasets in Tq X T, can considered as heterogeneous relations via f. Note that this interpretation coincidences
with the concept of a “database relation”: A dataset with n columns (attributes) can be considered as a heterogeneous n-ary
relation between its attributes. From now on, we abbreviate “joined rectangle” to rectangle.

Since the p® are atomic and hence rectangles, also the g are rectangles as justified by

qV = |(@+s0) X (b +5))pD = |(@+5a) X (b +5p))(ps X py”)

= |a+sa)pd M |b + sp)pl.

Therewith we have a representation of pd(a, b, r) as a sum of N rectangles.
Next, we derive a representation of its complement with (N + 1) rectangles. We define the complement of the Pareto
dominance region by

pd(a, b, r) =g —pd(a,b,r) = sq Xsp — pd(a,b,r).

Note that “X” binds stronger than “—” and “+". .
Our aim is to find a more compact representation of pd(a, b, r). To this end we first give the following lemma.

Lemma 5.3. Let a, b be layered preferences. For the maxima set (a @ b) =1 = p™® + ... + p™N), the p can always be arranged such
that forallie {1,...,N —1}:

1. @ p(sq+a)pitV, ) pi ™tV (sp + b)py.

2. (©)p® < sq+a)ypi*h, (d) p™D < |sp + byp®.
Proof.

1. As a is a layered preference, the arrangement (a) is obviously possible. Next, we show that this implies (b). Since
b is layered we have one of the following cases: (i) pl(f) b pl(,’“), (i) pl(,'“) b pt()'), (iii) pé’) Sp pé’*l). Suppose case (i)

pl(j) b pSH). Then p® ((sq+a) X b) pitD and hence p® (@a®b) pitD, ie. p? is dominated by p*1, a contradiction.
Hence only the cases (ii) and (iii) are possible, which are compatible with (b).
2. Follows immediately from Part 1 and Eq. (4). O

Now we give a compact representation of pd(a, b, r):
Lemma 5.4. The set pd(a, b, r) can be expressed as a sum of (N + 1) rectangles as follows (where — binds stronger than X):
— 1 2 1 N
pd(a,b,r) =—qi" Msp +—q” Mg + - 4542 g (7)

Proof. For convenience we set

0 N+1 0 N+1
s> =df Sa; g v =df Oq, q,() ) =dr Op, q,(, ) =df Sb-
From Lemma 5.3 we conclude forie{1,...,N —1}:
i1 i1 ) )
gt =la+sapd "V <la+sa)pl’ =af.

Analogously ql()i) < qgiﬂ) and with the above conventions, (qf,i))izo N+1 is decreasing while (ql(f)),':o

...N+1 is increasing
in i. Due to this, the claim in Eq. (7) is equivalent to

N
pd(av ba r) = Z ﬁq‘gl) X _|q[()l+])-
i=0

For this we show pd(a, b, ) - pd(a, b,r) =0 and pd(a, b,r) + pd(a, b, r) = sq X sp.
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1. Remember that pd(a, b, 1) = ZIN=1 q(i). We have to show that all summands in pd(a, b, ) ~ﬁ1(a, b, r) are 0. We conclude
for all i, j:

q(i) . (—|q,§j) X _|q((1j+1)) _ (qff) _ qéj)) X (ql(,i) _ ql(JjH))‘

=lUgq =Up

Now we have either j <i— 1 which implies that u; =0, or we have j > i which implies that u; = 0. Hence all
summands are 0.
2. We use the following decomposition of s, X sp:

N
g My = Z (qél) . qc(lH_l)) M (q;J-H) _ ql()])) )
i,j=0

=:Uj,j

Next, we show that any u; ; is contained either in pd(a, b, r) or in pd(a, b, ). We distinguish two cases:
(i) j<i—1: Because ql()l) is increasing in i we have

ui; <qy Mgl <qf’ Mg <pdia,b,n).
(ii) j >1i: Because —-ql(f) is decreasing in i we have
5 <~ g < gl b ~gl) < pia.b.).
Hence the sum of pd(a, b,r) and Ei(a, b, r) is the entire domain and the claim follows. O
Due to the above lemma we have a representation of pd(a, b, p) with (N + 1) rectangles.
5.4. Application

Assume a stream of points, i.e., atomic tests tq X t,. After receiving a point from the stream, the Pareto front has to be
updated. We sketch how the above calculation will help to determine if a new point changes the Pareto front or not.

Assume a measure function p : Tq X Ty — [0, 1] representing the probability in which area of s, X's; points from the
stream occur. An algorithm for deciding quickly if a new point is within pd or within pd should check the most probable

rectangles w.r.t. w first, i.e., we calculate u(g®) for i=1,...,N and u(=g X —1ql()i+1)) for i=0,...,N. Then for a new

point ¢ =tq X t, we check if t <r®, where the sequence (r¥)) enumerates the 2N + 1 rectangles of pd and pd in a
p-decreasing order. The algorithm terminates if t < r® is true which gives evidence whether t is in pd or pd.

If a new point t is in pd and should be added to the dataset then the rectangles representing pd and pd have to be
recalculated. Note that it suffices to recalculate only those rectangles g where the index i belongs to the set

I={ie{l,....N}|p® <la®b)t},

i.e., those rectangles are affected, where the corresponding points p® are dominated by t. For example, if I = {k}, then the
three rectangles

q(k), _|qL(1k71) b _'qt(;k)’ _‘qL(1k) > _|q’(9k+1)
have to be recalculated. Note that by transitivity of a and b and the definition of the Pareto preference, the set I is always
an interval in N, i.e, {l;,11 +1,...,1}. If we have |I| =k, then 2k + 1 rectangles will be replaced by 3 new rectangles.
Such an algorithm for quickly deciding if a new point is dominated by the existing maxima set is of interest for an
application where the current maxima set of a stream (generating constantly new points) should be always up-to-date in
real time, i.e., the dominance test for new points is a time-critical task.
For real applications one might not have the probability measure p available, but this can be roughly estimated by the
points from the stream which are already known at a given time.

6. Separation logic, partial correctness and abortion

We now turn to reasoning about program resources in standard separation logic (SSL). SSL is an extension of Hoare logic
and facilitates reasoning about concurrent programs and sharing in data structures. It enables, due to its popular frame rule,
modular reasoning which allows scalable program proofs. It is well-known that propositional Hoare logic can be treated
using modal Kleene algebras. In [2,17] a relation-algebraic treatment of SSL was presented. Starting from that approach we
will show in the sequel that modal Kleene algebras can also be used to abstractly model separation logic both in a partial
and a total correctness setting.
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We first recapitulate the relational model of [17] to explain definitions of the algebra within that concrete model and to
provide a better intuition. The relational model is built on a basic algebraic structure called separation algebra [18] that is
used to abstractly capture resources of programs.

Definition 6.1. A separation algebra is a partial commutative monoid (X, e, u) where e is a commutative, associative and
partial binary operation on X with unit u. An equation holds iff both sides are defined and equal, or both are undefined.
The induced combinability relation # is given by

oo#01 &gf  0p e o7 is defined.

Using this structure a command is a relation C C X x X.

To model separation of commands we introduce as a next step special relations that enrich the setting with relations
between pairs of states. By this all possible splits of a state w.r.t. # can be considered and thus an independent treatment
of parts of a state is feasible.

Definition 6.2. Assume a separation algebra (X, e, u). The split relation <] C X' x (X x X) is given by
o < (o1, 07) <:>df o1#0oy N0 =01 e 03.

The join relation [> is the converse of split, i.e., > = <17 with (01, 02) > 0 &4 01#02 A0 = 01 e 0. The Cartesian product
CxDC (¥ xX)x (X x X) of two commands C, D is defined by

(01,02) (CxD)(11,72) ¢ 01CT1 ANO2D T3,

Relation composition on Cartesian products is defined component-wise and hence we have the exchange law
(C1 xD1);(C2 x D2)=Cy1;C2 x Dy ; Da.

Finally, we can define %-composition on arbitrary commands C, D that allows their concurrent execution on combinable
or disjoint parts of a state.

Definition 6.3. The x-composition of commands C, D C X' x X' is again a command defined by
C*Dzdf<];(CXD);D.

By definition of the underlying separation algebra, also = is associative, commutative and has unit {(u,u)}. We will
abstract, in the following, relations to elements of a modal Kleene algebra S. In particular, we use pairs of elements c,d € S
in cxd = <I(c xd)[> and omit - before and after the brackets for better readability. As an abstract counterpart of the above
exchange law we state the additional axiom

(c1 xdy)-(ca xdy)=cq-c2 x dy-dj. (8)

Moreover, to characterise the interplay of * with domain and codomain we assume validity of the following inequations
for arbitrary c, d:

"cxd)<"cx'd and (cxd)' <c'xd'. (9)
These laws are again abstract counterparts of valid relational variants. A proof in the relational model can be found in [17].

6.1. Characterising Hoare triples

With the given algebraic background we now start characterising Hoare triples of SSL with partial correctness semantics
abstractly. In contrast to usual Hoare logic, the triples in SSL come with an extra safety condition which makes them
resource-sensitive. The general idea of this is to distinguish program abortion, e.g., due to a lack of required resources, from
non-termination.

Definition 6.4. A command starting from a state o aborts iff o C 1. where | € X denotes a distinguished state [19]. For
command C and assertions p, q the SSL Hoare triple {p} C {q} for partial correctness holds iff for all states o € p both

—(0cCl) and 0 Co’ = o¢’eq hold.
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Conceptually a non-terminating program relationally coincides with ¢, i.e., considering a starting state o no final state
can be obtained due to non-termination. Program abortion is identified by (o, 1) € C which means that an execution starts
from o but eventually gets stuck.

Generally, in modal idempotent semirings the algebraic semantics of Hoare triples can be given by

{p}c{q} & p<ilclq & ({lp<q ¢ p-c<c-q & p-c-—q<0, (10)

where assertions p, q can be realised using tests. This characterisation is too weak for SSL Hoare triples since the condition
on program abortion is not considered. As before we start by modelling that condition in our presented relational approach
and then turn to the abstract setting.

We introduce an extra command abort =47 {(L, L)} which is a test. To model basic commands in SSL we also define
special commands D that respect abort, i.e., aborting executions in another command C will not be ruled out in C; D.
Concrete examples are, e.g., the mutation, dereferencing or allocation commands in SSL [19].

Definition 6.5. A command c respects abort iff abort - c = abort.

This corresponds to relations C that satisfy 1 Co = o = L. For such commands C the test L is a left-annihilator. For
treating *-compositions we need to extend the separation algebra operation e to also capture L by

cetT=1 & o=1lvt=.1.
Hence (0,7) > 1L < o0 =_1 Vvt =_1. By this, we can infer useful laws in the relational model which we further abstract to
the algebra.

Lemma 6.6. For arbitrary c, d we have

(c*%d) - —abort = (c-—abort) * (d - —abort),
(cxd) - abort (c- abort) xd 4+ c % (d - abort) + (c - abort) * (d - abort),
¢ % abort = abort.

We assume these laws for the algebraic treatment in the following.
Lemma 6.7. abort-respecting commands are closed under +, - and .

Now we are ready to characterise the safety condition in the Hoare triples of SSL, i.e., a state o is safe w.r.t. a command
C iff =(c C L) holds. In a point-free fashion, this can be formalised by p - "(C - abort) < 0. The test p includes at most
those states from which C will not abort. Moreover the inequation is equivalent to p < |C]—abort. Hence we can now
give a pointfree characterisation of the set of safe states using the modal box operator. For better readability we abbreviate
D =g p - —abort in the following. By this, we have 1 = —abort and the special case of Lemma 6.6: P*xq=D*q.

Definition 6.8. By safe(c) =4 |c]T, we characterise all safe states of an element c. We call a test p safe for c iff p < safe(c).

Note that the element |c)1 would not be adequate to characterise safe states although it contains all starting states that
will not end in L. To see this, consider as a simple example the relation ¢ = {(o, 1), (o, 7)}. Clearly, we have (o,0) € |c)1,
but still o can lead to program abortion. Thus we need the box operator to state that all execution paths of ¢ do not abort.

For a characterisation of SSL Hoare triples we use that p < |[c|1 is equivalent to |c)p < 1. Hence, by a property of
diamond we can immediately infer {c|p < q A {c|p <1< (c|p <q. This form is still not fully adequate for our purposes
due the asymmetry in excluding abort only in the assertion q. This asymmetry will falsify validity of the Hoare logic while
inference rule. Thus, we define

Definition 6.9. A partial correctness Hoare triple in SSL is given by
{pYclgy ©a (P<T

Theorem 6.10. All partial correctness inference rules of propositional Hoare logic remain valid under the partial correctness interpre-
tation of Hoare triples with abort.

A proof can be given analogously to the proof using the standard interpretation of Hoare triples without abortion in a
modal Kleene algebra [9].
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Another possibility for Definition 6.9 would be to use (c|p <qAq <1 which implies the above condition and therefore
is stronger. We will stay with the above definition since it is more compact and simpler to use.

One advantage of the above encoding of the Hoare triples is that they also imply that the test p involved always only
characterises safe states.

Lemma 6.11. {p} ¢ {q} implies P is safe for c.
Proof. We have, by Galois connection, isotony of box in its second argument, definition of safe(_),
€p<q & P<Icly = P<lll & p<safec). O

This yields an abstract definition of the frame property [17] in a partial correctness setting. The frame property is an
additional condition on commands in SSL to obtain validity of the prominent frame rule.

6.2. A simple proof for the frame rule

We start by giving an algebraic variant of the so-called frame property. Commands satisfying this property only depend
on a certain set of resources, i.e., part of a state for a safe execution.

Definition 6.12. An element c has the frame-property iff
(safe(c) x 1) > -c<(cx 1) D>

In earlier work [2] this definition was used in combination with so-called compensator relations instead of the abstract
identity relation 1. Such relations were used to model aliasing effects, e.g., on the set of shared variables. Like in [18],
we follow a simplified approach that works with so-called variable-as-resource separation algebras. They do not require the
usage of the above mentioned relations.

Using the above pointfree variant of the frame property with the modal encoding of Hoare triples, we can give an alge-
braic validity proof of the frame rule without requiring any further assumptions like safety monotonicity or any preservation
property. We start by a localisation property that holds for elements c satisfying the frame property.

Lemma 6.13. Assume c has the frame property. If D is safe for ¢ then
(clp*7 < ((c[p) *T.

Proof. We have, by Lemma 6.6, definition of * and backward diamond, Lemma 6.11 and (8), frame property, (8) and defini-
tion of %, (9) and since r is a test r' =r, definition of backward diamond,

(cP*r=(clP*D= (AP xD> -¢) =(I@xT) - (safe () x 1) > - ¢) < (IB xD) - (c x NB>)'
=(@-0x*7) <@-0'*T=((c[p)*7. O

Theorem 6.14. If c has the frame property then the frame rule {p} c{q} = {p = r}c{q = r} holds w.r.t. partial correctness.

Proof. We have, by Lemma 6.13, assumption {p}c{q}, Lemma 6.6,

—

qg*r. a

(clp 7 < ((c[P) xT<q=T

Finally, we turn to the case of total correctness as in [2]. The semantics in this approach is: A state o only belongs to
the domain of a command iff there exists an execution starting from o that does not abort and terminates in some final
state 7. Hence, program abortion and non-termination are identified. As above the side conditions can be built into the
definition of the SSL Hoare triples.

Definition 6.15. We define a total correctness SSL Hoare triple by

r

{p}clq} 4 (lp<gnrp<'c

Theorem 6.16. All total correctness inference rules of standard Hoare logic remain valid under the total correctness interpretation of
Hoare triples.
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Proof. We only prove the termination condition of the sequential composition rule {p}c{r} A {r}d{q} = {p}c-d{q}: by p
being a test, property of domain, {p}c{r} and isotony of domain, {r}d {q} with (10) and isotony of domain, and (locality):

r

p<'c = p<p'c & p<'po = p<en = p<ed) & p<Te-d).

Validity proofs for the remaining inference rules can easily be obtained. O

Unfortunately, for a proof of the frame rule in the total correctness case one would have to additionally require 'cx1 < "¢
as a point-free variant of a property called termination monotonicity [19] in the literature. Intuitively, if ¢ terminates starting
from a state o it also will terminate starting from any possibly larger state o e T assuming o#7t. This property is in
particular needed to calculate the termination condition in the consequence.

7. Overriding in domain modules

Feature Oriented Software Development (e.g. [5]) has been established in computer science as a general programming
paradigm that provides formalisms, methods, languages, and tools for building maintainable, customisable, and extensible
software product lines (SPLs) [20]. An SPL is a collection of programs that share a common part, e.g., functionality or code
fragments. To encode an SPL, one can use variation points (VPs) in the source code. A VP is a location in a program whose
content, called a fragment, can vary among different members of the SPL. A prominent example of an SPL is the Linux
kernel, where ifdef directives are used as VPs. In [21] a Structured Document Algebra (SDA) is used to algebraically describe
modules that include VPs and their composition. An SDA module is a collection of fragments named by VPs, and composition
of SDA modules constructs programs.

In the next section we briefly recapitulate SDA.

7.1. Structured document algebra

VPs and fragments. Let V denote a set of VPs at which fragments may be inserted and F(V) be the set of fragments which
may, among other things, contain VPs from V. Elements of F(V) are denoted by f1, f2,.... There are two special elements,
a default fragment 0O and an error 4. An error signals an attempt to assign two or more non-default fragments to the same
VP within one module. The addition, or supremum operator + on fragments obeys the following rules:

O4+Xx=x, LJ—{—X :Lj, X+y=y+x,
x+x=x, fi+fi=% (#)),

where x € {0, fi, %4}. This structure forms a flat lattice with least element O and greatest element 4. By standard lattice
theory + is also associative and has 0O as its neutral element.

Modules. A module is a partial function m: V ~ F(V) with finite domain. VP v is assigned in m if v € dom(m), otherwise
unassigned or external. Every assigned VP v € dom(m) has at least the default value O assigned to it.

Module addition. The main goal of feature oriented programming is to construct programs step by step using reusable
modules. In the algebra this is done by the module addition +. Addition fuses two modules while maintaining uniqueness
(and signaling an error upon a conflict). Desirable properties for + are commutativity and associativity. Since modules are
partial functions, modules can be combined if they agree on VPs common to their domains.

For module addition, + on fragments is lifted to partial functions:

m(v) if v.e dom(m) — dom(n),
n(v) if v.e dom(n) — dom(m),
m(v) +n(v) ifvedom(m)ndom(n),
undefined if v ¢ dom(m) U dom(n).

(m+n)(v) =g

If in the third case m(v) #n(v) and m(v),n(v) # O then (m 4+ n)(v) = %, thus signaling an error.
The set of modules forms a commutative monoid under +.

Subtraction. For modules m and n the subtraction m — n is defined as:

m(v) if v e (dom(m) — dom(n)),
undefined otherwise.

(m—n)(v) =¢f {

Subtraction satisfies the following laws:
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dom(m —n) = dom(m) — dom(n), m—¢ = m,

d—n =0, m—m = {J,
(m+n)—p = @m-p)+{—p), m—n < m,
m—(Mm+p) = (m-n)—p, mcn => m—-n=47.

Overriding. To allow overriding, an operation | can be defined in terms of subtraction and addition. Module m overrides n,
written m |n:

min=m+4 n—m)

This replaces all assignments in n for which m also provides a value. | is associative and idempotent with neutral element @.
Modules m and n are called compatible if for all v € dom(m) Ndom(n) we have m(v) =n(v). The following properties are
equivalent:

m and n are compatible, min=m+n, min=n|m.

With this, we have the following laws:

m|(n+ p)=(m|n)+ (m|p), (left distributivity)
(m+n)[p=m|n|p)

when m and n are compatible, (sequentialisation)
(m+n)[p=nlp

when m and n are compatible and m |n =n, (absorption)
m|(n+ p)=n+(m|p)

when dom(m) Ndom(n) = @. (localisation)

7.2. Abstracting from SDA

The set M of modules, i.e., partial maps m: V ~» F(V), and + and —, defined as in Section 7.1, form an algebraic structure
SDA =4 (M, +, —, 0) which satisfies the following laws for all [, m,n € M:

1. (M, +,0) is an idempotent and commutative monoid.
2. (I—-m)y—n=I1—(m+n).
3

.(4+my—n=(1-n)+ m-1. (right distributivity)
4. 0-1=0. (left annihilator)
51-0=1

To reason about that structure with predomain theory we will use an algebraic module [22] (not to be confused with the
above SDA modules). This is a triple (R, M, :) where : is an operation R x M — M, called scalar product, R is a ring and M
is an Abelian group. Since we do not have a ring and a group, we will use a commutative and idempotent monoid together
with a Boolean algebra.

Definition 7.1. A mono module is an algebra (B, M,:) where (M, +,0) is an idempotent and commutative monoid and
(B,+,-,0,1,—) is a Boolean algebra in which 0 and 1 are the least and greatest element and - and + denote meet and join.
Note that 0 and + are overloaded, like in classical modules or vector spaces. The scalar product : is a mapping B x M — M
satisfying for all p,q € B and a,b € M:

(p+q:a=p:a+q:a, (11)
p:(a+b)y=p:a+p:b, (12)
0:a=0, (13)
(p-@:a=p:(q:a), (14)
l:a=a, (15)
p:0=0. (16)

Lemma 7.2. Define, as for idempotent semirings, [ <m &gl +m =m.

1. Restriction : is isotone in both arguments.
2. p:a<a.
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Proof.

1. Follows from distributivity.
2. With p <1, Part 1 and Eq. (15) we have: p<1=p:a<l:a=a. O

Lemma 7.3. In a mono module Lemma 2.4 holds. Lemma 2.4.2 has the form
p:(anb)y=p:anib=p:anp:b. (17)
Proof.

1. Since we use a Boolean algebra there is nothing to prove for Part 1.

2. We start with the first equation. We have to show that p:(amb) is the greatest lower bound of p:a and b. Since p <1
we have p:(amb) <b and by isotony p:(amb) < p:a. Therefore p:(amb) is a lower bound of p:a and b. Now let
c also be a lower bound of p:a and b. Then ¢ < anmb since c is a lower bound of a by transitivity and Lemma 7.2.2.
Moreover, —p:c < —p:(p:a)=(—p-p:)a=0:a=0 by Egs. (14) and (13). Hence, by Egs. (15) and (11) we have
c=(p+-p):c=p:c+-p:c=p:c. Therefore c=p:c < p:(anb), ie,p:(anb) is indeed the greatest lower bound of
p:a and b. For the second equation we use idempotence of B, Eq. (14) and the first equation:

p:(@anb)y=(p-p):(@anb)y=p:(p:anb)=p:(p:anb)=p:(brp:a)
=p:bnp:a=p:anp:b. =]

Lemma7.4. Let M, N be sets. The algebra RMM =4¢ (P (M), P(M x N), :), where : is restriction, i.e,p:a = {(x,y) | xe pA(X, y) € a},
forms a mono module.

The proof is straightforward.
We now extend mono modules with the predomain operator " : M — B.

Definition 7.5. A predomain mono module (B, M, :," ) is a mono module where " : M — B fulfills the analogues of (d1) and
(d2), cf. Definition 2.5:

a<'a:za, "(p:a)<p
Lemma 7.6. RMM is a predomain mono module with 'a = {x | (x, y) € a}.
Proof.

(d1) Assume (x, y) € a. Then x € "a and therefore (x,y) € 'a:a
(d2) Assume x € "(p:a). Then x e p and (x, y) €a for some y e N. O

Having done this preliminary work, we can use an RMM over binary functional relations R € M x N, i.e.,, R~; R Cid(M),
to reason about SDA.

Lemma 7.7. SDA’s subtraction m — | of modules is equivalent to —='l :m in the corresponding RMM.

Proof. We conclude

x,y)em—1 & —3Jz:(x,2)elAn(X,y)em
& xe-IAx y)em & Kxye-Tm O

Now it is easy to verify that the SDA laws from the beginning of Section 7.2 also hold in RMM. Note that the sides change,
e.g., right distributivity becomes left distributivity. Further important properties of predomain also hold in a predomain
module in analogous form.

Lemma 7.8. Assume a predomain mono module (B, M, :," ). Then forall p € Band a,b € M:

lL.a=0«"a=0.
2.ra<p sSa<p:a
3. p<-"as p:ago.
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The proofs are similar to the ones for a predomain IL-semiring.
SDA’s overriding operator m |n can also be defined in a predomain mono module: b |a =4 b+—"b:a. In [23] this operator,
embedded in a Kleene algebra, is used to update links in pointer structures.

Lemma 7.9. Assume a predomain mono module (B, M, :," ). Then forall p € Band a,b € M:

Ola=a,

b<b]|a,
b="b:(b|a),
."(bla)="b+"q,
.cl@a+b)y=cla+c|b.

kW=

8. Conclusion

Our short tour through the various modal worlds ends here. We hope that the reader enjoyed the discovery ride, both
through the novel results and/or views on the mentioned fields of application. We hope to have demonstrated that an
algebraic treatment with modal structures allows a simple and unified presentation. Moreover this survey is intended to
contribute a basis and an incentive for further case studies and applications along these lines.
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1. Introduction

This paper presents a collection of laws of linear algebra that are similar to corresponding laws of relation algebra. The
starting point is the observation that matrices with 0, 1 entries only are relations. Let Q and R be such matrices. Then their
Hadamard product Q - R, i.e., their entrywise arithmetic multiplication, is their intersection. The standard addition Q + R
and composition (multiplication) Q R are not quite the union and relational composition, but they are not so far from that.
Transpose RT and conjugate transpose R are exactly the converse of R, where, for a matrix A with complex numbers
as entries, (AT),-,J- = (Aj,,-)T, with (x + yi)f = x — yi. Our aim is to study what happens when the relational operators of a
relational law are replaced by the linear algebra operators, and what happens when arbitrary matrices are used instead of
relations.

Our purpose is to augment the repertoire of point-free laws of linear algebra, an endeavour in the spirit of the work
of Macedo and Oliveira [1-3]. Some, if not most, of these laws are already known, but nevertheless we feel the “relational
twist” is worth exploring.

Section 2 presents the notation and some basic laws. Section 3 introduces domain-like operators. Sections 4 and 5
are about direct sums and direct products; in both cases, the linear algebra setting yields additional solutions compared
with the relational setting; these additional solutions are obtained by composing the relational solutions with unitary
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transformations. We conclude in Section 6. We assume knowledge of the relational material that is used below, which
can be found in [4,5]. There are numerous textbooks on linear algebra; see, e.g., [6].
The paper is an extension of [7], with additional results, proofs and examples, especially in Section 5 on direct products.

2. Basic laws

We consider finite matrices over the complex numbers. In the sequel, the term relations refers to matrices with 0, 1
entries only. Variables A, B, C denote arbitrary matrices, D a diagonal matrix, V a column vector and P, Q, R relations.
Matrix composition is denoted by juxtaposition, as is customary in linear algebra. The other operators are arithmetic multi-
plication x, matrix addition 4, Hadamard product - (entrywise multiplication (A - B); j = A; j x B; j), transpose T conjugate
transpose T, entrywise conjugation A¥ (ie., (AI),-,]- = (Ai,j)T), identity matrix I and zero matrix 0 (0; ; =0 for all i, j). For
relations, they are union U, intersection N, composition ;, converse ~ and universal relation T (T; ; =1 for all i, j). The size
of a matrix with m rows and n columns is indicated by m <> n, occasionally as a subscript. The unary operators have prece-
dence over the binary ones. The order of increasing precedence for the binary operators is (+, U), (-, N), (composition, ;). The
ordering on relations is denoted by C and the pointwise ordering on real matrices by <, i.e., A< B & (Vi, j | A; j < B j).

Some laws satisfied by these operators follow.

(@ A-B=B-A
(b) AT=ATI= AT AT=AT = ATT AT ATT = ATT
(0 (A-B)T=AT.BT (A-B)f =AT. BT (A.B)f=Aat. Bt

(d) (AB)T=BTAT (AB)" = BT AT (AB)f = ATt (M
e) ATT=ATT=A
(f) HT =I (-”_m<—>n)T =—”_n<—>m

Using the Hadamard product we can characterise relations algebraically as the set of matrices A satisfying A-A = A. For
a relation R, R~ = RT =RT.

The universal relation T is the neutral element of the Hadamard product, i.e.,, A-T = A. As is customary in the relational
setting, the same symbol T may denote matrices of different size (and similarly for 0 and I).

Using matrix composition on relations rather than relational composition gives a more “quantitative” result. Indeed,
(QR);,j is the number of paths from i to j by following Q and then R, rather than simply indicating whether there is a
path or not. In particular, all entries of the matrix T, Tmen are m, the size of the intermediate set (rows for the first
matrix, columns for the second):

11 11
[1 1 1}[1 . ]}_[3 3 3 3}
1 1 1 13 3 3 3|

1 1 11
Relations in combination with the Hadamard product can be used to impose “shapes” on arbitrary matrices. For an
arbitrary matrix A and a relation R, we say that A has shape R iff A- R = A. By the Hadamard characterisation of relations,
every relation then has its own shape. For a further instance, if R is univalent, then A - R is a matrix with at most one
non-zero entry in each row; thus, A has at most one non-zero entry in each row iff it has shape R for some univalent
relation R. Instead of univalent relations, one may use equivalence relations, difunctional relations, symmetric relations, etc.

to impose shapes. The shape of a matrix is not unique: if A has shape Q and Q C R, then A also has shape R.
We define a subshape relation C by

AC B & (drelationR| A= B - R). (2)

Intuitively, A results from B by replacing some entries in B by 0.

Proposition 1.

1. Every matrix has shape T, while only 0 has shape 0.

2. If B has shape R and A is arbitrary then A - B has shape R as well.

3. If A and B have shape R then A + B has shape R as well.

4. The set of matrices of shape R forms an ideal in the ring of all matrices under + and -.

5. If A has shape R and B has shape S then A - B has shape R - S.

6. C is a partial order.

7. Pointwise, C can be formulated as follows: AC B & (Vi, j| Ajj =0V A;j=B; ;).
Proof.

1. Immediate from the definitions.
2. By associativity of - and the definition of shape, (A-B)-R=A-(B-R)=A-B.



156 J. Desharnais et al. / Journal of Logical and Algebraic Methods in Programming 83 (2014) 154-168

. By distributivity of - over + and the definition of shape, (A+B)-R=A-R+B-R=A+B.
. Immediate from Parts 2 and 3.
. By associativity and commutativity of - and the definition of shape,

(A-B)-(R-S)=(A-R)-(B-S)=A-B.

6. o Reflexivity: A=A -T.
e Antisymmetry: Assume AC B and BC A, say A=B-R and B=A - S for some relations R,S. Then A=B-R =
A-S-R=B-R-S-R=B-R-S=A-S=B.
e Transitivity: Assume AC B and BC C,say A=B-R and B=C-S for some relations R,S. Then A=C-S-R and S-R
is a relation as well, so that AC C.
7. ¢ (=) Assume A=B-R.If R; ; =0 then A; j =0 as well and we are done. Otherwise, R; j =1 and hence A; j = B; ;
as claimed.
e (&) Define R by R; j =0 if A; ;=0 and R; j =1 otherwise. Then an easy calculation shows A; j =B; j x R; j. O

[N OV}

A square matrix A is diagonal iff it has shape I. A relation R is univalent iff RTR is diagonal; the entry (RTR)j,j is the
number of rows i such that iRj, which gives a measure of the degree of non-injectivity. For instance,

1007100 1 1 07971 0 O 2 00
|:1 0 Oi| |:1 0 Oi|=|:0 0 1i||:1 0 0i|=|:0 1 Oi|.
010 010 0 0 04JLO 1 O 0 00O

If R is an equivalence relation, then RR has shape R. The entries in the “blocks” of RR contain the number of elements
in the corresponding equivalence class. For example,

11 0371 10 2 20
|:1 1 0:||:1 1 0:|=|:2 2 0:|.
0 01 0 01 0 01

Let us say that matrix A is unitarget (unisource) iff it has shape R for some univalent (injective) relation R. A univalent
(injective) relation is of course unitarget (unisource).

A diagonal matrix whose diagonal entries are all equal can represent a scalar. We thus say that a matrix D is a scalar iff
D=D-I and DT =TD (equivalent definitions of scalars in relation algebra and Dedekind categories are given in [8-10]).

For instance,

o sl=[o 3] o 7
|t R R [

Since DT and TD are then matrices whose entries are all equal, they could also be used to encode a scalar.
Various simple laws follow.

Proposition 2.

a) If D is diagonal, then D - AT = DA - L.
b) If D is diagonal, then D = DT.
c) If D is diagonal, then D =DT-1=TD - L.
d) If D is diagonal, then A - D = AT - D, with special cases A- 1= AT -1, AT-1=TA" -Tand AT-D=TA" . D.
e) (AT-B)C = AT - BC, with special case (AT -T)C = AT - C.
C(TA-B)=TA - CB, with special case C(TA-T) =TA - C.
(f) A(BT-C)=(A-TBC.
(g) If D1 and D> are diagonal, then so is D1D>.
(h) If D1 and D, are diagonal, then D1 - D, = D1D».
(i) If D is a scalar, then DA = AD for all A.
(j) TAT - 1is a scalar. Note that TAT is a matrix whose entries are all equal to the sum of the entries of A. Thus, TAT -1 is a scalar
matrix representing the sum of the elements of A.
(k) (A-B)T=(ABT-I)T.
T(A-B)=T(A'B-I).
A consequence of these laws is T(A - BT = T(ABT-I)T =T(AT B - I)T, which says that the sum of the entries of A - B is the trace
of ABT and also the trace of AT B.
(1) If R is a univalent relation, then

R'(RA-B)=A-R'B and (AR'-B)R=A-BR.

(
(
(
(
(
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If R is an injective relation, then
R(R'TA-B)=A-RB and (AR-B)R'=ABR".
(m) If A is unitarget, then (A - A)(B-C) = AB - AC.
If A is unisource, then (B-C)(A-A) = BA - CA.
(n) If R is a univalent relation, R(B - C) = RB - RC.
If R is an injective relation, (B - C)R = BR - CR.
(o) If Q is a univalent relation, then Q R is a relationand QR = Q ; R.
If Q is an injective relation, then RQ is a relationand RQ =R; Q.
(p) Let R be a relation and A be a real matrix. f0 < A,0< Bor A<0,B<0,then RA-B<R(A- RTB).IfO <A B<0orA<0,
0 <B,thenR(A - RTB) < RA - B. This is similar to the Dedekind rule for relations: R; PN Q CR;(PNR; Q).

Proof. When there are dual properties, we prove only the first one, the others following by symmetry.

(a) (DA - D,

= (DA)i,j x I

= Q_k|Djxx Ag,j) x I

(Since D is diagonal, the terms with k # i evaluate to 0)
Di; x Ajj x I

(If i # j, then Dj; x A; j xI; j=0=D; j x Aj; since I; j =D; j=0.

Ifi=j, then Dj; x A; j=D;jx Aj; and I; j =1)
DijxAj;

= Djj x (A1)

= (D-AT); ;
(b) DT

(By Part a with D:=1 and A := D, and neutrality of I for composition, I- DT =ID -I= D)
IT-pHT

((1c, £, e))
I.D

(D is diagonal)

D
(c) DT-I
(Part a with A :=T)
T

((1£))
(

N

D

D-T
Neutrality of T for -)
D

(d) We first prove the special case A-I= AT -I. By (1a), Part a with D :=1 and neutrality of I for composition, AT -1 =
I-AT=IA-I=A"-I Using (1a) and the fact that D is diagonal, the general case A-D = AT - D then follows from this
result: A-D=A-1-D=AT.1.D=AT.D.

(e) ((AT-B)C)j

Q_k 1 (AT)ik x Bik x Cj)

((AT); k = (AT); ; for all k, and distributivity)

(AM)ij x Q_ k| Bik x Ckj)
= (AT);,j x (BO)i,j
= (AT -BO)j,j

(f) A(BT-C)
= (Part e)

A(BT-T)C
(Part d)

A(TBT -T)C

= (Part e and commutativity of - (1a))

(A-TBNHC
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(8) DDy -1
= (By Parts c and e, D1Dy = (D1T-1)Dy = DT - D3)
DiT-Dy-1
= (D, a diagonal)
D1{T-Djy
= (As in the first step)
D1D,
(h) D1-Dy

Dy-DJ

= (Part a with D := D and A := D»)
D1D, -1

= (Part g)

DD,
(i) Using Parts c and e, the fact that DT =TD because D is a scalar, and again Parts e and ¢, we have

DA=(DT-I)A=DT-A=TD-A=A(TD-I)=AD.

(j) First, (TAT-I) -I=TAT L. Second, (TAT-I)T=TAT-T=T(TAT -I) by Part e.
(k) ((A- By j
= Q k| (A-B)ik x T )
= (Mk,j=1)
(Q_k|(A-B)ik)
= (Q_k|Aik xBik)
= (k| Aix x (BN
= (AB");;
(k| (ABT D)
= (T, j=1)
k| (ABT - D) x i )

= ((ABT-I)T);
(1) Assume R is univalent.
(RT(RA - B))i

= (kI (RY)ig x (RA- By )

kT (RN x (1| Ry x Arj) x By j)

= (I not free in (RT)i’k x By j, distributivity of x over ))
ok 1] (RN x Ry x Apj x By j)

= (Because R is univalent, (RT),‘yk X Rk1=RkixRey=0ifi#L

Otherwise, (RT); x x Ry = (R")i x R; = (R");, because R is a relation)
ok | (RM)ik x Ajj x By j)
= Aij x (Ck| (R x B j)
= (A-R'B);
(m) Assume A is unitarget.
((A-A)(B-0O))ij
= Q_k[(A-A)ikx (B-CO,j)
(Zk | Ai,k X Ai,k X Bk,j X Ck,j)
= (If Aj =0 for all k, choose an arbitrary k;; otherwise, let k; be the unique k such that A; y # 0)

Ai,l{,‘ X Af,l{f X Bk,‘,j X Ck,',j
= (Ajk; X Bi,,j) x (Aik; x Ciy, )
= QO k| Ajk x B j) x Q k| AjkxCrj)
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= (AB)j,j x (AC); j
= (AB- AQ);
(n) This follows from Part m and R - R = R since R is a relation.
(o) Assume Q is univalent. That QR is a relation follows from Part m and the hypothesis that Q and R are both relations:

QR-QR=(Q-Q)(R-R)=QR.

We now show that QR =Q ; R.
(QR)i,;j
= (Q_k|Qik x Rk j)
(If Qix =0 for all k, choose an arbitrary k;; otherwise, let k; be the unique k such that Q; x =1)
Qik; X R, j
= (Using v and A for the Boolean join and meet on {0, 1})
(VK1 QixARgj)
= (Q; R
(p) Assume 0 <A, 0<Bor A<0,B<O.
(R(A-RTB)); j

= (k| Rik x (A-RTB)j)
= (L k| Rig x Axj x (RDyp x By j)
> (By the assumption and because R is a relation, R; x Ay j X (RT)k,l x B j>0,
so only non-negative terms are dropped, and R; y x (RT)k’,» =Ri)
Ok | Rikx Ak jx Bij)

= (RA-B);
When either 0 < A, B<0 or A <0, 0< B, the proof is similar, except that this assumption reverses the inequality. O

If the linear operators in the laws of Proposition 2 are replaced by the corresponding relational ones (as described
in the introduction), the relational laws that inspired them are easily recognised. We list them in the same order as in
Proposition 2. In the case of dual properties, only the first one is given.

YIftZ I, thentNRY =t;RNI.

) If t C1, then t~ =t.

YIft<I thent=¢t;TNI=T;tNL

)Ift C 1, then RNt =R~ Nt with special case R; TNt=T; R~ Nt.
)(P;TNQ);R=P;TNQ;R.

) P;(Q;TNR)=(PNT;Q7);R.

JIf sCland tCI, then s;t C1I.

JIfsClandtCI, then sNt=s;t.

i)O;R=R;0and I;R=R;I (0 and I are the only scalars).

) T;R; TNIis a scalar denoting the join of the elements of R.

) (QNR); T=(Q;R”NI);T.

) If R is univalent, R~ ;(R;PNQ)=PNR;Q.

) If R is univalent, (RN R);(PNQ)=R;PNR;Q.

)
)
)

(
(
(
3. Domain-like operators

As in relation algebra, the information content of a vector can be represented as a diagonal matrix. If vector V has type
n <> 1, then the diagonal matrix VT, - I corresponds to V (its diagonal contains the same elements as V, in the same
order). Given a diagonal matrix Dp..p, the corresponding vector is DT .. 1. A vector V of type n <> 1 is a unit vector iff
VTV =1 (=T11). Using the above correspondence between vectors and diagonal matrices and the fact that all entries of
TAT are equal to the sum of the elements of A, we say that a diagonal matrix D is a unit diagonal matrix iff TDTDT =T,
which is equivalent to T(D' - DYT =T by Proposition 2(h).

A common operation in linear algebra is the multiplication of a matrix A by a vector V, giving the vector AV as a result.
The dual operation VTA is also frequent. In order to carry out the same operations at the level of diagonal matrices, we
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introduce two operators, the row-sum operator * A which sums up the content of the rows of A and the column-sum operator
AZ which sums up the content of the columns of A. They are defined by

A =AT-I, AT =TA- L (3)

A simple example explains how the operators work:
sla b|_|a+b O a b|y_|a+c 0
cd|" | 0 c+d]| cd|l | 0 b+d|

Note that the arrow over Y points towards its argument. It serves to disambiguate expressions like A* B without additional
parentheses.

Notice the similarity of these definitions with the relation algebraic definitions of the domain operator "R = R; TN1I and
codomain operator R’ =T ; R NI, which encode the usual domain and codomain of a relation R as subidentity relations.
Such domain and codomain operators have been investigated thoroughly in the more abstract setting of semirings and

Kleene algebra [11,12]. It turns out that they share some properties with the row-sum and column-sum operators. There
are some differences, though, as the following table shows.

Linear algebra Relation algebra Name
(@) TR;R=R
(b) TR;"R=TR
(c) Z(AB)=(AZB) "Q;R)=7(Q;™R)  Locality
(d) TAZB=ZA.Zp Q:"R="QNR
e *(ZAB)=ZAZB "Q:R)=TQ:"R  Import-export
(f) E(A +B)= EA + EB "QUR)=TQUMR Distributivity (4)
@ ZTA=7A FR=TR Idempotence
(h) =) =A%) RY)=R1=RT~
() E@AN)=4 R™) =K
() AT-B=ZAB Q;TNR="Q;R
(

k) Disdiagonal & ZD=D&DX=D tCl&t=tst'=t

We prove the less obvious laws.

1. Proof of (4c). By (3), Proposition 2(e) and neutrality of T for the Hadamard product,

— —

~(A(*B)) :A(BT-]I)TH:A(BT-T)-JI=ABT.]1=§(AB).

2. Proof of (4d). Since ¥ A and ~ B are diagonal matrices, the result follows from Proposition 2(h).
3. Proof of (4e). By (3), Proposition 2(e), definition of the Hadamard product and (4d),

E(¥*AB)=(AT-DBT-I=AT-BT-I=(AT-I)-(BT-I)=*A-*B="A%B.
4. Proof of (4i). By (3) and Proposition 2(d), E(AT) —ATT.I=TA -I=A>.

5. Proof of (4j). By (3) and Proposition 2(e), AT-B = (AT -I)B=ZAB.
6. Proof of (4k). This is direct by definition of diagonal matrices, Proposition 2(c) and (3). O

Unlike for relation algebra laws (4a) and (4b), ZAA=A and A% A =~ A do not hold, since, e.g.,

[T 1)1 1] _[2 o][1 1] _[2 2 11
_11_11_02_11_227611

S[1 1]g[1 1] _[2 o][2 o] _[4 o 2 0] _%[1 1
(1 1] [1 1] |0 2] 0 2|70 4|%|0o 2|7 |1 1]

If t is a relational test (a subidentity), then forward and backward diamond modal operators can be defined by |R)t =

and

"(R;t) and (R|t =(t;R)" [13]. The corresponding linear algebra expressions are E(AD) and (DA)E where D is a diagonal
matrix. Both 2(AD) and (DA)Z are diagonal matrices. If one views D as a description of the “content” or “amplitude”

of a state, then (DA)Z, for instance, is the content or amplitude of the state obtained from state D by transformation A.
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Using (3), Proposition 2(e) and neutrality of T for the Hadamard product, we get *(AD)T = ADT and T(DA)Z =TDA.
This shows that the operation = (AD) involving diagonal matrices corresponds to the expression AV, involving vectors, and

similarly for (DA)® and VTA; in fact, this is just the same situation as for the domain and codomain operators of relation
algebra.
A matrix A is unitary iff ATA = AAT =1 If A is unitary and V is a unit vector, then AV is a unit vector. The correspond-

ing property for diagonal matrices is that *(AD) is a unit diagonal matrix if A is unitary and D is a unit diagonal matrix.
This is proved as follows.

"IT(E(AD))TE(AD)"IT
= (3
T(ADT-I)'(ADT - )T
= {((1c, d), and T and T are relations)
T(DTAT .- I)(ADT - T
= (Proposition 2(e))
(TDYAT - T(ADT-T)
= (Neutrality of T for the Hadamard product)
TDTATADT
= (A is unitary)
TDIDT
= (D is a unit diagonal matrix)
. O

4. Direct sums

Relational direct sums are axiomatised as a pair (o1, 03) of injections satisfying the following axioms:
(@)o1:0y, =1, (b)oz:0, =1, ()oy;0, =0, (d)o; ;01U0, ;02 =1 (5)

Because 01,07 are injective functions and because alv ;01 and azv ;0o are disjoint, the relational operators can be
replaced by the linear ones, allowing other solutions in addition to the relational ones:
T_ T_ T_ T T
(@)oo, =1, (b) 020, =1, (c)o10, =0, (d)ojo1 +0,0, =1 (6)
As for relations, these direct sums allow one to build matrices by blocks (i.e., by combining smaller matrices). We refer
to [2,3] for an extensive study of this construct.
Egs. (5) define o7 and o3 up to isomorphism only. Other solutions can be obtained by suitable permutations of the rows
and columns of the relations o1 and o,. With Eqgs. (6), even more solutions are possible. If U, Uy and U, are unitary, then

(U;ralU, U;az U) is also a direct sum satisfying (6). This amounts to having a direct sum in a different orthonormal basis.
By (1d, e) and (6), fori =1, 2,

(oriTcri)Jr = O’iTO’,' and aiTa,-aiTai = aiTcr,-.

This means that aiTo,- is a projection, i.e., a matrix A satisfying AT= A and AA = A, not to be confused with the projections
making up the direct products of Section 5 (the subidentities of a relation algebra are projections in this sense). Projections
in a Hilbert space can be ordered in such a way that the ordering is an orthomodular lattice, an algebraic structure that has
been thoroughly investigated (see for instance [14]) after its relevance for quantum mechanics was revealed by Birkhoff and

von Neumann [15].
5. Direct products

Relational direct products are axiomatised as a pair (71, 712) of projections satisfying the following equations:

(@m im=L  (b)m, im=1L  (Qn :m=T, (dm:m Nmm, =L (7)
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These equations define 71 and 7> up to isomorphism. For example, the following relations 71 of type 3 x 2 <> 3 and m; of
type 3 x 2 <> 2 provide a solution:

1 00 10
1 00 01
010 10
0 0 1 10
0 0 1 01

If we use this solution in the linear algebra variant of (7), we see that n]Tnz =T and nlan . nzn; =1 hold, but not n]Tnl =1

and n;nz =1, since

2 00 3 0
TL’I7T1=|:0 2 O:| and ngnzz[o 3i|.
0 0 2

7 1 1 11 1 1 00
=|:1 1][1 1 1:|-|:0 1 Oi|=—ﬂ_3(_>2—ﬂ_2<_>3-ﬂ
1 1 0 0 1

- - 1 1
30 1 1 1 1 0
0 3i|—_1 1 1:||:} }i|[0 ]i|—T2<—>3T3<_>2-]L

which leads to the appropriate laws for defining direct products with the linear algebra operators, where 7y has type
m x n<m and T, type m x n < n:

But

o
o N O
N O O

and

(a) 7T]T7T1 =TmonThom -1, (c) 77}-772 =T, (9)
(b) 77;7'[2 =ThomTmen - L, (d) nln;r-jrzﬂgz]l.

Then JTI 1 and n;nz are diagonal matrices whose entries in the diagonal are n and m, respectively.

We proceed in two steps. First, we show that the usual solutions of (7) in concrete relation algebras, like 771 and 7;
above, are indeed solutions of (9). Then we use this result to introduce more general solutions.

We denote the concrete projections by p1 and p,. So, assume pq and p; are relations of type m xn<>m and m xn < n,
respectively. Label the columns of p; and p, by the integers 1 to m and 1 to n, respectively, and the rows of p; and p; by
ordered pairs of the form (i, j), with 1 <i <m and 1 < j <n. The order in which the row labels appear is arbitrary, but
must be the same for p; and p,. Define p; and p; by
1 ifi=k 1 ifj=k

. ) (10)
0 otherwise, 0 otherwise.

P, jyk = { P2, jyk = {
This is of course the usual definition of projections in concrete relation algebras. We now show that they satisfy (9).
Proposition 3. The projections p1 and p; defined in (10) satisfy (9).
Proof.

[P
(a) (p101)i,j
"
= (Z k1 (;01)1"“(’1) X 01 (k,l),j)

= QK1 o1y X P11y, )
= (By (10), the terms with k # i evaluate to 0)

Qo p1gigy.i X L1, )

= By (10), p1ip,i=1)
Qo p1gigy, )
= ((10)and 1 <1< n)
{0 ifi#j
n otherwise

= GrmenTnem . ]Di,j
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(b) The proof of JT;TL’Z =Thom Tmen - 1 is similar.
(c) (PIPZ)L]’
= QCk L1 prgy,i X P2y, ;)
(By (10), the terms with k #£1i or [ # j evaluate to 0)
P, jy,i X P24, j), j
= ((10))
1
=T
(d) (o1 /OI ' ,02P;r)(i,j),<k,l>
= (PlPI)U,j),(k,l) X (PZP;)(i,]’),(k,l)
= Qs o1, jys X P1kpy,s) X Qot ] P24yt X P2ty 0)
(By (10), the terms with s # 1 and those with t # j evaluate to 0)
P, jy,i X Pledy,i X P2, j),j X P2k,ly,j
= By (10), p1i jy.i = P24 jy,j =1
P1ik,ty,i X P2k, j
= ((10))
1 ifi=kand j=I
0 otherwise
= Lijyn. O

In relation algebra, direct products can be used to transform a relation R into a vector. This is called vectorisation. The
vectorisation of a relation R is obtained by vec(R) = (;r1; R Nmy); T. With the relations 71 and 72 from (8), this works for

ab
arbitrary matrices A and the linear algebra operators. For instance, with A = |:c d:|,
ef

1 0O 1 0 a
1 0O a b 0 1 b
010 1 0 1 c
vec(A) = (m1A-1m2)Tan1 = 010 Li ;1} 1o 1 []} =14
0 0 1 1 0 e
00 1 01 f

Note that since 75 is a relation, then 71% = 17, so that vectorisation could be defined by vec(A) = (1A - ng)"ﬂ' instead of

vec(A) = (m1A - ) T. The former expression will be used from now on, because it better suits the forthcoming generalisa-
tion (see in particular Proposition 6).

Expressing vectorisation with the linear operators generally works for the concrete relations p; of type m x n <> m and
P2 m x n<n defined in (10), giving a vector vec(A) of type m x n < 1:

(vec(A)) i j) 1
_ I
= ((pl A- pZ)T)(i,j),]
= ((P1A-p2) )i jya
Q_k (1A~ p2)i jy ke X The1)
= (Definition of - and Ty =1)
QCk 1 (01A) i jy .k X P2(ijy k)
= (By (10), the terms with k # j evaluate to 0)
(P1A) (i jy.j X P2(ij).j
= (By (10), p2y;j),j = 1 and definition of composition)
Q_k 1 o1, jyk X Ak.j)
= (By (10), the terms with k i evaluate to 0)
P1ijyi X Aij
(By (10), p1 api=1
Ajj.
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Hence the entry in the row of vec(A) labelled by (i, j) is indeed the entry A; ; of matrix A.
Unvectorisation consists in retrieving the original matrix from its vectorised form. In the relational setting, unvectorisa-
tion is defined by

unvec(vec(A)) =, ; (vec(A); TN )

and satisfies unvec(vec(A)) = A. This works as well for the relations 71 and 7, from (8), the linear operators and vec(A) as
calculated above:

7] (vec(A ez - 72)

a 10
11 0 0 0 O ? ?é
:001100:|d[11]-01
LO 0 0 0 1 1 . 10
f 0 1
ra b
:cd]
Le f

Compared to what happens with relations, there is the additional constraint that the T used for vectorisation must have
one column and the one used for unvectorisation must have one row.

We show below that unvectorisation also works for more general solutions than the relations p; and p; defined in (10).
Before getting there, we present a few more properties of the projection relations o1 and p;.

Proposition 4. The projections p1 and p; defined in (10) satisfy the following properties.

(@) Foralll, 01T o1 = Tmxnol
Foralll, 021 = Tixnel-

(b) (Ap] - B))(p1C - paD) = AC - BD.
(c) (Ap] - Bpl)p1 =A- BT,
(Ap} - Bp})p2 = AT B,
pl(p1A-pB)=A-TB,
pY(p1A - p2B)=TA-B.

Proof.

(a) We prove the first assertion. The proof of the second one is similar. The typing of the two T is consistent with the
typing m x n <>m of p.

(01 i jy k
= (s P jys X Tsk)
= (Tsx =1 and, by (10), the terms with s # i evaluate to 0)

P1,jy.i

= ((10))
1

= T j).k

(b)  ((Ap!-Bp)(p1C- p2D))i
= (kL (AP} - BpD); oy X (P1C - p2D) ey )
= (k.1 (Apbi,(k,l) x (Bp;)i,(k,l) X (P10, j * (P2D) 1), 5)
= (kIS5 1 Ais X (PD)g ) X (251 Biss X (0] )
X (81 P1getys X Cs,j) X (2S | P2k s X Ds.j))
= Q k(s | Ais x p1 (k,z),g) X (3_s|Bis x ,02<k,1>_5)
X (S| P1gny,s X Cs.j) X 0S| P24k1y,s X Ds )
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= ((10))
(Q_k 1| Ajk x Biy x Cr j x Dy j)
= (k not free in B;; x Dy j,1 not free in A;y x Cy j and distributivity of x over ")
QO k1 Ak x Cpj) x QLI Biyx Dy j)
= (AC); j x (BD)j,j
= (AC- BD),‘,]'
(c) We prove the first assertion only, the other properties following by duality. The result follows from Proposition 2(1), due
to the univalence of py, and from (1d, e), Proposition 3(c) and TT =T.

(Apl-Bph)p1=A-Bplo1=A-B(plp)' =A- BT =A-BT. O

Now that we have some basic properties of the p; and p; projections, we ask the question whether there are more
general solutions to (9). Trying to solve (9) even for the simplest non-trivial case of two projections of type 2 x 2 <> 2 is
a hard task which we have not yet successfully completed. However, recall how in Section 4 unitary matrices U, Uy and
U, are used to obtain a new direct sum (UI(ﬁ U, UZGZU ) that is a solution of (6) from another solution (o1, 02). The next
proposition shows that something similar can be accomplished with direct products, although only composition on the right
by unitary matrices seems to yield something useful.

Proposition 5. Let (711, 712) be a solution of (9a, b, d), and Uy and U, be unitary matrices. Then (;t1U1, woU>3) is a solution of (9a,
b, d).

Proof. The proof that 771U satisfies (9a) follows from contravariance of T (1d), the hypothesis that 771 satisfies (9a), Propo-
sition 2(e) and unitarity of Uj:

U mU = Ul Uy = Ul M Toom - DU = ToenToom - UTUD = ToenToom - L

The proof for (9b) is similar. Finally, (9d) follows from contravariance of T (1d), unitarity of U; and U;, and the hypothesis
that (71, ) satisfies (9d):

UL UD| - Uy (raUs) = mu Ula) - mupUlad =minl - myml =1

A simple corollary of this proposition is that (p1Uq, p2U>3) is a solution of (9a, b, d), where p1 and p; are defined in (10).
Unfortunately, even if (71, 72) is a solution of all of (9), (;rqUq, maU>,) generally fails to satisfy (9¢). We illustrate this
with the projections

10 10
10 0 1
=g 110 T=|1 0l (11)
0 1 0 1
which satisfy (9). Using the unitary matrices U; = [70] _0]] and Up =1 yields (m1U1) moUy = [j j] #T. Using identical

1/NV21/27 . T _r22
1/ﬁ1/ﬁ] yields (mqU1)TmUy = [22] £T.

Despite this drawback, it turns out that projections (;r1, 72) that satisfy only (9a, b, d) have useful properties.
We first look at the case of vectorisation/unvectorisation. Using the polar representation of complex numbers, the general
form of a unitary 2 x 2 matrix U is

reih 1 —r2ei?2
U= » ” ,
—/1—r2e"% re'%

unitary matrices U1 = Uy = [

where 0 <r<1,i=+/-1,0<6; <2m fori=1,2,3,4, and 64 =6, + 63 — 67 (mod 2m). With 77 and 75 as in (11), the

generalised direct product is (r1U1, m2U>3). Using Uy = U = U to make things simpler and A = [‘; Z], we find that
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vec(A)

(mU1A - (U)o

= ((1d) and 73 is a relation)
(mUA - 7T2U§)T2<»1

r? rv/1—r2gl®1=02)
—1J1 — r2ei61—63) r2gi01—04)
=4l A e | TP 1 2)hee)
1-r? —ry/1 —r2ei®:=0)
rv/1—r2el®=60 112
_(] — rz)ei(62_93) r/1— r2ei(92_94)
te 126i(0a—61) td| AT et
—1rv/1 — 26i(0a—63) r2

a
This rather complex beast is a vector which contains a, b, ¢, d, but it does not have the simple form |:’Z:| that we would

d
obtain by using (i1, 3) instead of (;r1U1, m2U>). Nevertheless, no information is lost, and this vector can be unvectorised

to retrieve A, as the following proposition shows. In this proposition, the definition of vec is as used above.

Proposition 6. Let p1 and p, be the projections defined in (10) and U1 and U, be unitary matrices. Define w1 = p1U1, 3 = p2U>,
vec(A) = (M A 'ng)"ﬂ'nel and unvec(V) = 7, (VT1n - 72). Then unvec(vec(A)) = A.

Proof.

unvec(vec(A))

= 7] (1A - 7T TnoaTion  72)

= (Thes1T1on = Then (abbreviated to M) and definition of 7r1 and my)
(PUDT((p1U1A - (02U T - poU3)

= ((1c) and Proposition 2(k))
UIPI((PlUlA(PzUz)iTW)T' P2U2)

= {(1b, d)) and Proposition 2(e))
Ul pl((p1U1AUL o - DT - Do

= (Proposition 2(c), using that p1U1AU£p§ -T is diagonal)
UIpI(p1U1AU£p;]I)p2U2

= (Proposition 2(1), using that p; and p; are univalent)
Uj(U1AU] - p] p2)Us

= {(Proposition 3(c))
ulw,aul .MU,

= (Neutrality of T for the Hadamard product)

ulu,aulu,
= (Uq and U, are unitary)
A. O

Vectorisation and unvectorisation can be generalised in a different way, as shown in [3]. A matrix of type [ x m <> n can
be restructured as a matrix of type [ <> m x n by vectorisation' and the process is reversed by unvectorisation. For instance,
a matrix of type 6 <> 4, i.e., 2 X 3 <> 4, can be restructured as a matrix of type 2 <> 3 x 4, i.e., 2 <> 12. Vectorisation/un-
vectorisation as described above corresponds to the special case m = 1. In [3], the transformation strategy is point-free
divide-and-conquer, whereby matrices are first split into blocks. By using suitable direct products, it should be possible to
obtain this generalisation, but we have not yet worked out the details.

1 We keep this name for the process, although the result need not be a vector.
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Direct products can also be used for defining the Kronecker product. Given size-compatible projections 71 and 73, the
Kronecker product A ® B is defined by

A® B =mAn] - myB7). (12)

This is the standard Kronecker product of linear algebra when 71 and 7, are relations. For instance, with the 71 and m,

given in (8),

axj axk bxj bxk cxj cxk

i b c . axl' axm bxl. bxm cxl' cxm

|:d o fj|®[] k]z dxj dxk exj exk fxj fxk

. dxl dxm exl exm fxl fxm

gxj gxk hxj hxk ixj ixk

gxl gxm hxl hxm ixl ixm

For more general direct products of the form (p1U1, p2U>), the result is more complex (as in the case of vec(A)). Never-
theless, the following proposition shows that the Kronecker product still has some of its usual properties.

Proposition 7. Let p1 and p, be the projections defined in (10) and U1 and U, be unitary matrices. Define w1 = p1U1 and 7ty = pUs.
Then,

(a) (Am] - Br))(m:1C - m2D) = AC - BD;

(b) (A® B)(C® D) = (AC) ® (BD);

(c) If A and B are invertible, then A ® B is invertible, with inverse A lg@B1:
(d) If A and B are unitary, then A ® B is unitary, with adjoint A" ® BT.

Proof.

@  (An)-Brh)(iC-mD)
= (Definition of 1 and 73, and (1d))
(AUl p] - BUS D) (01U C - paU2D)
= (Proposition 4(b))
AUty c-BUlU,D
(Uq and U, are unitary)

AC-BD
(b) This follows from the definition of ® in (12) and Part a.
(c) This is direct from Part b.
(d) This is direct from Part b. O

6. Conclusion

We plan to continue the exploration of similar laws inspired by those of relation and Kleene algebra. In addition, we
need to identify a small set of basic formulae and derive the others from them in a point-free way, in order to reduce the
number of pointwise proofs of this paper. Using such basic laws as axioms in a theorem prover should help developing the
theory. A referee made an interesting suggestion here. Introducing an operator of Hadamard inverse (entrywise arithmetic
division by a matrix without 0 entries) and using block techniques such as those of [3], one can obtain a point-free proof of
Proposition 2(e). We also intend to determine whether it is possible to find more general solutions to Egs. (9a, b, d) defining
direct products and to determine what are exactly the solutions to all four axioms (9a, b, ¢, d). Here too, proceeding by
divide-and-conquer using blocks as in [3] may yield interesting insights. Finally, we plan to look at applications in the areas
of quantum automata and program derivation.
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1. Introduction

In this paper we present discrete dualities between some classes of Boolean algebras or their reducts, additionally en-
dowed with a binary relation, and the appropriate classes of relational systems (frames). We consider two types of algebras
with relations: those studied in connection with spatial reasoning where the relations describe relationships between space
regions, and those considered in theories of Aristotelian syllogistic presented in [1] where the relations represent statements
of the form “All (resp. some) a are b”.

For an overview of recent developments in the region based theory of space and related topics we invite the reader to
consult [2] or [3].

By a discrete duality [4] we mean a system (Alg, Frm, €m, &f) where Alg is a class of algebras, Frm is a class of frames,
¢m: Frm — Alg is a mapping assigning to every frame X in Frm its complex algebra €¢m(X) in such a way that ¢m(X)
belongs to Alg, €f: Alg— Frm is a mapping assigning to every algebra L in Alg its canonical frame €f(L) in such a way that
€f(L) belongs to Frm, and the following two representation theorems hold:

1. Representation theorem for algebras: Every L in Alg is embeddable into €m(€f(L)).
2. Representation theorem for frames: Every X in Frm is embeddable into ¢f(Cm(X)).

In the literature there are some topological representation theorems for algebras of spatial reasoning, see for exam-
ple [5,6], but no corresponding abstract frames are considered, only the structures which - in terms of the notions used in
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the definition of discrete duality (dd-notions) - are counterparts to canonical frames endowed with a topology are intro-
duced. In [7] a discrete representation theorem for Boolean proximity algebras is presented, but there is no a representation
theorem for frames. In [1] a necessary and sufficient condition is given for obtaining a representation theorem for syllogistic
algebras, saying that every such algebra is embeddable into the algebra which - in terms of dd-notions - is the complex
algebra of a frame. In the present paper we develop discrete representations for some of those algebras, introduce the
corresponding classes of frames, and prove representation theorems for them.

In Section 3 we present a discrete duality for Boolean algebras endowed with a proximity relation and their correspond-
ing frames. Following [7], the canonical frames are constructed with prime filters - as usual in the Stone representation
theorem for Boolean algebras.

In Section 4 a discrete duality for Boolean algebras with a contact relation and the appropriate frames is developed.
In this case the canonical frames are constructed with clans as in [6].

In Section 5 a discrete representation theorem is presented for a syllogistic V-algebra with the relation representing the
universal quantifier with a restricted scope as considered in [1].

In Section 6 a discrete representation theorem for V3-frames is developed. The representation structure is built with an
algebra with relations representing both the universal and existential quantifiers of restricted scope presented in [1].

2. Notation and first definitions

If R, S are binary relations on X, then R;S = {{a,c): (3b)[aRb and bSc]} is the relational product of R and S, and R” =
{{a,b): bRa} is the converse of R.

A frame is a pair (X, R), where X is a nonempty set and R is a binary relation on X. Since the frames needed for estab-
lishing a discrete duality for Boolean algebras are just nonempty sets, in this paper we also allow for such a “degenerate”
notion of frame. For a frame (X, R) we set R(x) = {y: xRy}, and define two operators on 2% by

(R)(A)={xe X: @y e X)[xRy Ay € A]l} = {x € X: R(x) N A #0}, (1)
[RI(A) = {xe X: (Yy e X)[xRy = y € A]} = {x € X: R(x) C A}. (2)

The following properties of (R) and [R] are well known, see [8]:

Lemma 2.1.

1. (R) is a normal operator which distributes over U.
2. (R) and [R] are dual to each other, i.e. [R](A) = X \ (R)(X \ A).
3. (R) is a closure operator if and only if [R] is an interior operator if and only if R is reflexive and transitive.

For the definition of closure and interior operator see [9].

If < is a partial order on X, we call x, y € X compatible, if there is some z such that x < z and y < z, otherwise, they
are called incompatible. We can consider (<) and [<] as topological operators of closure and interior. If A C X, we let
MA ={y: 3x)[x e A and x < y]}. If A= {x} we often just write 1x instead of 1{x}. We define | A analogously.

The order topology t< on X generated by < (also called the Alexandrov topology) has the sets of the form [<](A) as a basis
for the open sets. Since [<] is an interior operator, T¢ is well defined; indeed, T< is closed under arbitrary intersections.
Since for each x € X, 1x is the smallest open set containing x, we see that the set {tx: x € X} U {#} also is a basis for 7.
RegCl(X, 7<), the collection of regular closed sets in this topology, consists of sets of the form (<)[<](Y) for Y C X.

The operations on a Boolean algebra are denoted by A (meet), v (join), — (complement), 0 (minimum), and 1 (max-
imum); in particular, if R is a binary relation on X, then —R is its complement in the Boolean set algebra with uni-
verse 2X*X_ We reserve the symbol — for negation in syllogistic structures.

3. A discrete duality of proximity algebras and frames

In this section we show how the representation of proximity algebras of [7] fits into our framework. In this context,
we call a structure (X, R) a proximity frame, if X is a nonempty set and R is a binary relation on X.

Suppose that B is a Boolean algebra. A binary relation § on B is called a proximity if it satisfies the following for all
a,b,ceB:

Proxq. asb implies a #0 and b # 0.
Prox,. aé(b v c) if and only if adb or aéc.
Proxs. (aVv b)éc if and only if adc or bdc.
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The pair (B, 8) is called a Boolean proximity algebra (BPA). These were introduced in [7] as an abstract version of proximity
spaces [10]. Among others, the following axiomatic extensions of proximities have been studied:
A proximity 8 is called a contact relation (or Cech proximity) if it satisfies

Proxs4. § is symmetric.
Proxs. If a Ab#0 then aéb.

If § is a contact relation on B, then the pair (B, ) is called a Boolean contact algebra (BCA).
The following is well known and easy to show:

Theorem 3.1. If B is a subalgebra of the Boolean algebra of regular closed sets RegCl(X) of some topological space X, then the relation
8 on B defined by aé b if and only ifa N b # @ is a contact relation.

BCAs of this form are called standard models. It is easy to see that the smallest contact relation on B is the overlap relation
defined by aOb if and only if a Ab #0.
8 is called normal (or a EfremoviC proximity) if it satisfies

Proxs. a(—&8)b implies there is some c such that a(— §)c and —c(—48)b.

The reader is invited to consult the standard text [10] for more information on proximities.
The canonical frame €§(B, §) of a BPA (B, §) is the structure (Prim(B), Rs), where Prim(B) is the set of prime filters of B,
and, for F, G € Prim(B), FRsG if and only if F x G C .

Theorem 3.2. (See [7].) Suppose that (B, §) is a BPA.

1. Rs is symmetric if and only if § is symmetric.
2. Rj; is reflexive if and only if § satisfies Proxs.
3. Rg is transitive if and only if § satisfies Proxg.

Conversely, if R is a binary relation on X, we define a binary relation §g on the powerset algebra of X by Adg B if and
only if there are a € A, b € B such that aRb (see [7,11]). The pair (2%, §g) is called the complex algebra of (X, R), denoted by
¢m(X, R). It is easy to see that the complex algebra of (X, R) is a BPA. However, the full strength of Theorem 3.2 cannot be
kept:

Theorem 3.3. (See [7].) Suppose that (X, R) is a frame.

1. If R is symmetric, then 8g is symmetric.
2. If R is reflexive, then &g satisfies Proxs.
3. If R is transitive, then 8y satisfies Proxg.

None of the implications can be reversed.

It was shown in [12] that a binary relation R on the set of prime filters of some Boolean algebra B is of the form R; for
some contact relation § on B if and only if R is reflexive, symmetric and closed in the product topology of the Stone space
of B.

For a BPA (B, 8) let h: B — 2Prim(B) he the Stone map defined by h(a) = {F: a € F}. The following theorem shows that

Theorem 3.4 (Discrete representation theorem for BAPS). (See [7].) Each BPA can be embedded into the complex algebra of its canonical
frame.

Proof. It suffices to show that a§b <= h(a) §g, h(b). Assume adb. We need to show that for some F € h(a) and for some
G € h(b), F x G C 4. Consider filters F' = 1a and G’ = 1b. They are proper filters, so by the prime filter theorem for Boolean
algebras there are prime filters F and G such that F/ C F and G’ € G. Let a/,b’ € B satisfy a<a’ and b <b’. Then a’ € F
and b’ € G. By axiom Proxy, adb implies asd(b v c) for any c € B. In particular, we have ad(b v b’). Since b v b’ =b’, we have
adb’. By axiom Proxs, adb’ implies (a Vv ¢)8b’ for any c € B. In particular, (a Vv a’)§b’. Since ava’ =d’, we have a’§b’.

Conversely, assume h(a) 8g, h(b). Then for some F € h(a) and some G € h(b), F x G C 4. It follows that for every a’ € F
and for every b’ € G, a’8b’. Since ae F and b € G, we have asb. O

For a frame (X, R) let k: X — ¢f¢m(X, R) be defined by k(x) = Fy, where Fy is the principal filter of 2X generated by {x}.
Clearly, k is injective.
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Theorem 3.5 (Discrete representation theorem for proximity frames). Each frame can be embedded into the canonical frame of a BPA.

Proof. We show that for x, y € X, then xRy if and only if k(x)Rs k().

“=": Let xRy; then, {x} &g {y}. Suppose that A € k(x) and A’ € k(y), i.e. x€ A and y € A’. Now, ASg A’ if and only if
there are s € A and t € A’ such that sRt, and we may choose s=x and t = y.

“«<": Let k(x)Rs k(y). Then, Fx x Fy, C 6 by definition of Rs, and thus, {x}5g {y}. The definition of 5z now implies
XRy. O

4. A discrete duality for BCAs based on clans

In this section we exhibit a discrete duality for BCAs following the representation theorem presented in [6] on the basis
of clans.
Suppose that (B, C) is a BCA. A non-empty subset I" of B is called a clan if for all a,b € L,

CL1. Ifa,be I" then aCb.
Cl2. IfavbeI thenaeI orbe .
Cl3. Ifael’ anda<b,thenber.

Lemma 4.1.

1. ([6], Fact 3.3.) Each prime filter is a clan, and each clan is the union of all prime filters it contains.
2. ([6], Proposition 3.3.) If aC b, then there is a clan I" such thata,b e I".

Indeed, given the canonical frame (Prim(B), R) on prime filters, each union of a clique of R is a clan. Here, a clique
of R is a nonempty subset M of Prim(B) with M x M C R. Conversely, if I" is a clan and F,G C I', F, G € Prim(B), then
F x G C C by definition of a clan, and therefore (F,G) € R. It follows that {F € Prim(B): F C I'} is a clique. It may be
observed, however, that different cliques of R may result in the same clan.

A topological representation theorem for BCAs such that the representation algebras are built from sets of clans was
proved by Dimov and Vakarelov in [6].

We will now develop a representation built on frames. A BC frame is a pair (X, >) where X is a set and > is a partial
ordering of X. The complex algebra of (X, R) is the structure (Bx, Vx, Ax, —x,0x, 1x, Cx), denoted by €¢m(X, R), where for
allY,ZCcX

Bx={Y S X: Y =(=)[=1(V)},
YVvxZ=YUZ,
YAxZ=02)2IYN2),
—xA=(Z2)[Z1(X\ A),

Ox =0,

1x =X,

and, if Y, Z € By,
YCxZ <— YNZ#.
Theorem 4.2. ¢m(X, R) is a standard BCA.

Proof. The elements of By are exactly the regular closed sets of the topology 7> on X induced by >. It is well known
that the regular closed sets of any topological space form a complete Boolean algebra under the operations given above, see
e.g. [13], Theorem 1.37. O

If (B,C) is a BCA, its canonical frame €f§(B,C) is the structure (Xp, D), where Xp = Clan(B). We can now prove the
representation theorem.

Theorem 4.3 (Discrete representation theorem for BCAs). Each BCA can be embedded into the complex algebra of its canonical frame.

Proof. Let h: B — 2X8 be the Stone mapping h(a) = {I" € X3: ae I'}.



L. Diintsch, E. Ortowska / Journal of Logical and Algebraic Methods in Programming 83 (2014) 169-179 173

1. h is injective: If a, b € B and without loss of generality a & b, there is some prime filter F such that a€ F and b ¢ F by
the Prime Ideal Theorem, see e.g. [14]. Since every prime filter is a clan, F € h(a) and F ¢ h(b).

2. h(0) =¥ and h(1) = Xp: Since no prime filter, hence, no clan, contains 0 we have h(0) = . Since each clan contains 1,
we obtain h(1) = X3.

3. h(a) = (2)[2](h(a)): Note that for every Y C X

e (@)21(Y) < @A[Ir2Aand (VA) (A2 A = A eY)]. (3)

Ae[2](Y)

“C”: Let a e I'. By Lemma 4.1 there is some prime filter F such that a € F, i.e. F € h(a), and F C I', i.e. F € [2]({I'}).
Since F is a minimal clan, D ({F}) = {F} € h(a), and it follows from (2) that F € [2](h(a)). Altogether, this shows that
I € (2)[2](h(a)).
“D”: Suppose that I € (D)[2](h(a)). By (1), there is some clan A such that A C I" and A € [D](h(a)). Since D is
reflexive, we have, in particular, A € h(a). Now, A C I" impliesae I".

4. h(a Vv b) =h(a) Uh(b): This follows immediately from CL2 and CL3.

5. h(—a) = (2)[2]1(X \ h(a)): First, note that X \ h(a) =[2](X\h(@)): Ifa¢ " and ' C A, then a ¢ A.
“C”: Let —a € I'. Then, there is some prime filter F such that —a € F and F C I". Since F is proper, a ¢ F, and therefore,
F € X\ h(a). Now, F C I implies I" € (2)(X \ h(a)).
“D": Let I' € (2)(X \ h(a)). Then, there is some A € X\ h(a) such that " 2 A. Sincea¢ A and av —a=1 € A, it follows
from CL2 that —a € A. Now, I" O A implies —a e I'.
Since h preserves 0,1, — and Vv, it also preserves A.

6. aCb if and only if h(a) Nh(b) # ?:
“=": Let aCbh. By Lemma 4.1 there is a clan I" containing a and b. Hence, I" € h(a) N h(b).
“«<": If I € h(a) N h(b), then, a,b € I' and therefore, aCb by CL1.

This completes the proof. O

Theorem 4.4 (Discrete representation theorem for contact frames). Each contact frame can be embedded into the canonical frame of
its complex algebra.

Proof. Define k: X — Clan(Bx) by k(x) ={Y € Bx: xeY}.

1. k is well defined: We need to show that k(x) is a clan of By. Clearly, k(x) is closed under C, and thus it satisfies CL3.
Next, let Y, Y’ € Bx such that YUY’ € k(x). Then, x€ Y or x € Y’ and therefore, Y € k(x) or Y’ € k(x). This shows CL2.
Finally, let Y, Y’ € k(x). Then, x € Y NY’, and therefore, Y Cp, Y'. This shows CL1.

2. k is injective: Let x € X. Then, [>]({x}) = {x} since > is reflexive, and therefore (>)[>]1({x}) = (Z)({x}) ={z € X: z > x}.
Suppose that y € X and x # y. Since > is antisymmetric, we may suppose without loss of generality that y % x.
Clearly, (>)({x}) € k(x). Assume that (>)({x}) € k(y). Then, y € (=)({x}) which implies y > x, contradicting our hypoth-
esis.

3. k preserves >: Let x > y. We need to show that k(x) D k(y). Therefore, let Y € k(Y). Then, from
@QY=2)Y)={teX: FzeX)[t>zand ze Y]},

(b) yeY, and
(0 x>y,
we obtain x € (>)(Y) =Y. Hence, Y € k(x).

This completes the proof. O

Let us briefly look at the topological properties of the two representations. Suppose that 7 is the topology on Clan(B)
of [6] which has the family {h(a): a € B} as a closed basis, and 7 the topology generated by the partial order > in which
Y C Clan(B) is open if and only if Y =[>](Y). If I" € Clan(B), then the smallest open set in 7> containing I" is | I".

Since each h(a) is (regular) closed in 7, and h(a) is a closed basis of T we have T C . The latter topology may be
much larger than 7: Consider the case that B is the finite-cofinite subalgebra of the powerset 2¢ of natural numbers, and
that C is the overlap relation on B. Then, each clan is a prime filter, and the ordering on Clan(B) is discrete. Therefore, so is
the topology 7, and each subset of w is open in 7. On the other hand, 7 is the usual Stone topology on Prim(B), which,
in this case is the one-point compactification of a countable discrete space, and B is isomorphic to RegCl(w, 7).

While 7 is semiregular - i.e. it has an open basis of regular open sets - this is not necessarily true for a topology 7> :
Consider the ordering on X = {x, y, z} shown in Fig. 1. There, |x = {x,z} C {x,y,z} = (>)lx=[=]1(>)|x.
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Fig. 1. An example.

5. A discrete representation of syllogistic V-algebras

In [1] an algebraic approach to the Aristotelian syllogistic is presented. The algebras proposed there may be seen as
reducts of Boolean algebras endowed with some binary relations relevant for syllogistic. In the present section we consider
one of those classes of algebras, namely, V-algebras, of the form (L,—,V) with a binary relation which we denote with
(a bold version of) the symbol of the universal quantifier for the following reason: In the abstract setting, the V-algebras
are defined with the set of axioms which say that the relation V is reflexive and transitive, and determine its action on the
negated elements. The axioms are chosen so that in case L is a set algebra and — is the operator of set complementation, i.e.
— = —, the relation V may be interpreted as set inclusion. From a logical perspective, sets correspond to unary predicates,
and set inclusion A C B is defined with the well known formula (Vz)[A(z) = B(z)]. In this formula, the quantifier V is a
quantifier with a restricted scope.

Following [1], with some abuse of language we call a structure (L, —, V) an V-algebra, if L is a nonempty set, — is a unary
operation on L and V a binary relation on L such that the following properties are fulfilled for all a, b, c € L:

V1. a¥——a.

V,. —m—aVa.

V3. aVb and b¥c imply aVc.
V4. aV¥b implies —bV —a.

V5. aV—a implies aVb.

Note that V1-V3 imply that V is reflexive and transitive, and therefore, [V] is an interior operator. A primary example of
an V-algebra is a structure ¢m(X) = (2X, —, C), which we call the complex algebra of X.

If L is an V-algebra, S C L is called V-closed, if S =[V¥](S). A nonempty subset S of L is called an V-set, if it is V-closed
and satisfies

a,beS = a(-Y)-b. (4)

For later use we note the following easy fact:
Lemma 5.1. The intersection of two V-sets is an V-set.

Let Xi be the collection of all V-sets. Observe that L is not an V-set, since L is nonempty and V; holds. Furthermore,
X| may be empty, e.g. if V is the universal relation on L, in particular, if |L| =1.

Example 1. Suppose that (L, —,V) is an V-algebra, and a,a’ ¢ L, a#da’. Let L’ =L U {a,a’}, and extend V and — by

V=vYU({a} xL)U (L' x {d'}), (5)
~==Ua.d). (¢ q)} ©®

Then, (L', ¥, =') is an V-algebra:

Vi:If be L, then —'b ==b and bV ——b. Otherwise, aV' —'—'a, since a = —='—'a and aV’a. Similarly, a' V' ='="a’.

V>: Similarly.

V3: Let bV cV'd. If b=aq, then bV'd since {a} x L' CV.If b=d/, then c=d =d’. Thus, let b ¢ {a,a’}; then, c #a.If c=d/,
then a’'V'd implies d = a’, and therefore, bV’ d since L’ x {a’} CV'. Thus, let {b,c} N {a,a’} =@; then, d #a. If d=d/, then,
as before, b¥' d. Otherwise, b¥cVd, and bV¥d by V3.

V4 and Vs follow immediately from the definition of V' and —'.

Observe that {a’} is an V-set, and that no V-set contains a. O

The following lemma characterizes when an element of an V-algebra is contained in an V-set:

Lemma 5.2. Let a € L. Then, Y(a) is an V-set if and only if {a} x L ¢ V. Furthermore, ¥(a) is a subset of each V-set containing a.
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Proof. “=": Suppose that ¥(a) is an V-set. Then, a(—V¥)—a which shows that {a} x L Z V.

“«<": Suppose that ¥(a) is not an V-set. Since V(a) is V-closed, there are b, c € L such that aV¥b, aVc, and bV —c. Then,
aV —c by transitivity of V, and therefore, ——cV —a by V4. From V; we obtain ¢V ——c, and, again by transitivity, we have
cV—a. Using aVc and again transitivity we obtain aV —a, and therefore, a¥d for all d € L by Vs.

If S is an V-set containing a, then the fact that S is V-closed implies that V(a) € S. O

Lemma 5.3. V is the universal relation if and only if there is some a € L such that ({a} x L) U ({—a} x L) C V.

Proof. The = direction is obvious. Conversely, let ({a} x L) U ({—a} x L) C V¥, and b,c € L. Then, a¥b, a¥V—b, and —aVc by
the hypothesis. From V4 we obtain —=—bV —a, and by (4) we have bV ——b. Thus,

bVY——bV—-aVc,

and the claim follows from transitivity of V. O

If X/L is nonempty, then, clearly, Xi is closed under union of chains, and thus, each element of X/L is contained in a
maximal element. Let X; be the set of all maximal elements of X; which we call the canonical frame of L and denote it by
€f(L). Our aim is to show under which conditions an V-algebra can be embedded into the complex algebra of its canonical
frame. This will follow from a sequence of lemmas.

Lemma 5.4.

1. If S € X}, then thereisnoa € L such thata€ S and —a € S.
2. IfSe X, thenae Sor—ac S foreverya € L.

Proof. 1. Assume that S e Xi and a, —a € S. By (4), a(— ¥)——a, contradicting V1.

2. Let S be a maximal V-set, and assume there is some a € L such that —a ¢ S. Let S’ = S U V(a). If we can show
that S’ is an V-set, then S = S’ because of the maximality of S, and it follows that a € S. Since [V] is an interior operator,
we have [V](S’) € §’. Conversely, let b € S/, and bV c; we need to show that c€ S’. If be S, then ce S C §' since [V](S) =S.
Otherwise, aVb since S’=SUV(a) and b € §’, and now the transitivity of ¥V implies aVc; hence, c € S'.

Next, let ¢,d € S’ and assume that ¢V —d. Then, not both c, d can be in S. Suppose that c ¢ S; then, aVc. By transitivity
of V we get aV—d which implies —d € S’, a contradiction with 1. Similarly, if d ¢ S then aV—d, a contradiction. Now since
S’ is an V-set and S is maximal, necessarily S = S’. It follows that a € S as required. O

Lemma 5.5. Suppose that h : L — 2L is defined by h(a) = {S € X;: a € S}. Then, [C](h(a)) = h(a), a¥ b if and only if h(a) C h(b),
and h(—a) = X; \ h(a).

Proof. We first show that [C](h(a)) = h(a). It is sufficient to consider D, since C is a partial order: If S € h(a) and SC T,
then clearly a e T.

Next, let aVb, and S € h(a), i.e. a € S. Since S € X; we see that, in particular, S is V-closed, and therefore, b € S which
implies S € h(b). Conversely, suppose that a(—V)b. Then, {a} x L Z ¥, and therefore, ¥(a) is an V-set by Lemma 5.2. Assume
that —bV —a; then, by V4, ——aV ——b. Furthermore, aV¥ ——a by V1, and ——bVb by V>, so that

aV—-—aV—-—bVb. (7)

Transitivity of ¥V now implies aV b, contradicting the assumption. Therefore, —=b(— V)—a, and thus, ¥(—b) is an V-set as well.
Now, by Lemma 5.1, S =V¥(a) N¥Y(—=b) is an V-set, and so there is a maximal V-set S’ containing S. By reflexivity of ¥ we
have a, —b € S'. Hence, S’ € h(a), and b ¢ S’ by Lemma 5.4(1). It follows that h(a) € h(b).

Finally, we show that h(—a) = X; \ h(a): Suppose that S € X| .

“C”: Let —a € S. Then, by Lemma 5.4(1), we have a ¢ S, i.e. S ¢ h(a).

“D": Let a ¢ S. Then, by Lemma 5.4(2), we have —a € S. O

In general, h is not injective. We have, however,
Theorem 5.6. h is injective if and only if V is a partial order.

Proof. “=": Suppose that h(a) = h(b) implies a = b. All we need to show is that V is antisymmetric. Suppose that there are
a,b e L such that aVb and bVa. If Se€ X; and a € S, then aVb and the fact that S is V-closed imply that b € S. It follows
that h(a) C h(b), and, similarly, bV a implies h(b) C h(a). Injectivity of h now implies a = b.
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“«<": Suppose that V is antisymmetric and a # b. Then, a(— V)b or b(—V)a, suppose without loss of generality the former.
As shown in the proof of Lemma 5.5, =bV¥ —a implies aVb, and therefore, by contraposition, a(— V)b implies —b(—V)—a.
Thus, Y(a) and V(—b) are V-sets by Lemma 5.2, and therefore, so is S =V(a) N V(—b) by Lemma 5.1. It follows that any
maximal V-set S’ with S C S’ contains a and —b. By Lemma 5.4(1), S’ € h(a) and S’ ¢ h(b). O

The following is now obvious:
Corollary 5.7. An V-algebra (L, —, V) can be embedded into the complex algebra of its canonical frame if and only if V is a partial order.

The V-relation on the complex algebra of an V-frame is set inclusion which is a partial order. Thus, the next result comes
as no surprise:

Theorem 5.8 (Discrete representation theorem for V-frames). Every V-frame is embeddable into the canonical frame of its complex
algebra.

Proof. The complex algebra of X is the structure ¢m(X) = (2%, —, C), and the elements of ¢f¢m(X) are the maximal
Vx-sets, that is, those subsets K of 2% maximal with the properties that

1.IfYeKand Y CY’, then Y' e K.
2.IfY,ZeK, then YNZ #0.

Let k: X — 22" be defined by k(x) ={Y C X: x € X}. Then, k is injective, and k(x) satisfies (1) and (2) since it is a
maximal filter of the set algebra 2X. O

6. Discrete representations of Y3-structures

In this section we consider the structures with two relations V¥ and 3 interpreted as universal and existential quantifier,
respectively, of restricted scope.

Following [1] by an V3-algebra we mean a structure (L, V¥, 3) such that L # @, and V, 3 are binary relations on L satisfying
foralla,bel

V3, V isreflexive

V3, V istransitive

V33 aVbanda3cimplyc3b
V3, a3bimpliesada

Vs a3JaoraVb.

Note that by V3; and V33, the relation 3 is symmetric. Although it is not natural to qualify a structure without opera-
tions as an algebra, we follow [1] in this respect because it enables us to formulate relationships between V-algebras and
V3-structures.

An V3-frame is just a Boolean frame X # (.

The complex algebra of X is the structure (2%, ¥y, 3x) such that for all A, B C X,

AVxB iff ACB,
A3xB iff ANB#0.

The canonical frame of an V3-algebra L is the set X; ={ACL: A=[V]A and A x A C 3}. The elements of X; are referred
to as V3-sets.
v3-algebras and V-algebras considered in Section 5 are related as presented in the following lemmas based on [1].

Lemma 6.1. Given an V-algebra (L, —, V), define a binary relation 3 on L by a3b if and only if a(—V)—b. Then (L,V,3) is an
V3-algebra.

Proof. If suffices to show that the axioms V31, ..., V35 are satisfied. Note that with the assumed definition of the relation 3,
the axiom V33 has the form

a¥b and cV—-b = aV-—c.

To show that this form of V33 holds, assume aVb and cV —b. By V4 we get ——bV —c which together with V; gives bV¥ —c
by V3. Applying V3 again we obtain aV —c as required. V34 and V35 follow from V5. O
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Conversely, suppose that (L,V, 3) is an V3-algebra. Let f:L — L’ be a 1-1 map of L onto a set L’ with LN L =, and
let LUL' be the (disjoint) union of L and its “copy” L’. We define an algebra (LUL’,—,V’) by

f(a) ifael
—a= { fYa) ifael

avb ifa,bel
f~Yb)V f ) ifa,bel
a(—3) f~1(b) ifaeL bel
false ifael’,bel

a¥'b if and only if

Lemma 6.2. Let (L, V¥, 3) be an V3-algebra. For all a, b € L the following conditions are equivalent:

1. a3b holdsin L.
2. a¥' —b does not holdin LUL’.

Proof. Let a,b, € L. Then —b = f(b) € L. By definition of ¥, a ¥’ f(b) if and only if a (—3)f~1(f(b)) and the latter holds if
and only if a (—3)b. Hence the required equivalence holds. O

The following two lemmas provide some “extreme” examples of V3-algebras.

Lemma 6.3. Let (L, V, 3) be an V3-algebra.

1. IfV is the universal relation, then 3 is universal or empty.
2. If3 NId; = @, then V is universal, where Id; is the identity on L.

Proof.

1. Assume that V is universal and suppose that 3 # ¢, say a3b holds. Since 3 is symmetric, b3a. Let c € L. Then bVc
and by V3 we get a3c. It follows that {a} x L € 3. Furthermore, symmetry of 3 and universality of ¥V imply that 3 is
universal.

2. If 3NId; =@, then a(—3)a for all a € L. Hence by V3s, for all a,b € L we have aVb.

This completes the proof. O
Lemma 6.4. Let (L, V, 3) be an V3-algebra. Then 3 is reflexive if and only if V C 3.

Proof. If Id; C 3, then since 3 is symmetric we get V=1Id;; V C3; V=137, ¥ C 3 where the latter inclusion follows from V3s.
Conversely, if ¥ C 3, then Id; C 3 since V is reflexive. O

Similarly as in Section 5 we show that a discrete representation theorem can be proved for the class of V3-algebras such
that the relation V is a partial order.

Lemma 6.5. Foralla,b € L, a3b implies ¥(a) x Y(b) C 3.

Proof. First, observe that V”; 3; V C 3 because the symmetry of 3 and axiom V33 imply that V'; 3 C 3, and therefore
using V33 again we obtain V7; 3; VC 3; ¥V C 3. Now assume a3b and let c € V(a) and d € V(b). Thus aVc and bVd. Then
(c,d)eV™’;3;VC3a O

Lemma 6.6. Let a € L and a3 a. Then VY(a) is the smallest V3-set containing a.

Proof. Since V is reflexive, we have [V]V(a) C V(a). Conversely, assume that b € V(a) and c € V(b), that is aVb and bVc.
By transitivity of ¥V we have aVc and hence V(b) C V(a). It follows that V(a) C [V]V(a). Next, by ada and Lemma 6.5,
V(a) x ¥(a) C 3. Thus V(a) is an V3-set. Clearly, any V3-set containing a must contain V(a) as a subset. O

Let h: L — 2%t be defined by h(a) ={A € X;: a<c A}.
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Lemma 6.7.

1. aVbifand only if h(a) C h(b),
2. adbifandonly if h(a) Nh(b) # @.

Proof.

1. Assume aVb and take A € X; such that a € A. Since A x A C 3, ada. By Lemma 6.6 Y(a) C A and hence b€ A as
required. Conversely, consider the following two cases. If a(— 3)a, then by V35 we have aVb. If a3a, then by Lemma 6.6
we have V(a) € h(a) and hence V(a) € h(b) which implies aV¥b.

2. Assume a3b. By symmetry of 3 we have b3a and by V34 we get a3a and b3b. By Lemma 6.6 V(a), V(b) € X;. Consider
A =V(a) UVY(b). We show that A € X;, that is [W]JA=A and A x A C 3. [V]A C A by reflexivity of V. Conversely,
V(a) UV(b) = [V]V(a) U [V]V(b) C [V](V(a) UV(b)). Now, from ada, b3b, and Lemma 6.5 we have ¥(a) x V(a) €3 and
V(b) x YV(b) C 3. From a3b and Lemma 6.5 V(a) x V(b) C 3. By symmetry of 3, V(b) x V(@) C3. O

Lemma 6.8. The mapping h is injective if and only if V is a partial order.

Proof. Assume that h is injective and let aVb and bVa. Then V(a) =V(b). If A€ X; and a € A, then V(a) € A and hence
V(b) C A. Since V is reflexive, b € A. Thus h(a) C h(b). Similarly, we obtain h(b) C h(a). By injectivity of h, a =b.

Conversely, assume that V is antisymmetric and let a,b € L with a #b. We may assume without loss of generality that
a(—VY)b. Then b ¢ Y(a), so Y(a) ¢ h(b). Clearly, ¥(a) € h(a), and hence h(a) # h(b). O

Lemmas 6.7 and 6.8 lead to the following theorem:

Theorem 6.9. The V3-algebra (L, V¥, 3) is embeddable into the complex algebra of its canonical frame if and only if the relation V is a
partial order.

Theorem 6.10 (Discrete representation theorem for V3-frames).
Every V3-frame is embeddable into the canonical frame of its complex algebra.

Proof. Consider k: X — 22° defined as k(x) ={A C X: x € A}. We show that k is well defined, that is k(x) = [Vx]k(x) and
k(x) x k(x) € 3x. Indeed, if x € A, then x € B for every B O A. Similarly, if x € A and x € B then clearly, AN B # @. Next, note
that k is injective because if for every A C X, x € A if and only if y € A, then considering A = {x} we get x=y. O

7. Conclusion and outlook

In the first part of the paper we presented a discrete duality between Boolean algebras endowed with a proximity
(respectively contact) relation and their corresponding frames. These developments extended some of the existing repre-
sentation theorems for algebras of spatial reasoning to representation theorems for both algebras and frames such that the
topology is not needed for the construction of representation structures into which the given structures are embeddable.

In the second part of the paper we considered some of the algebras related to Aristotelian syllogistic presented in [1].
We presented a discrete representation theorem for V-algebras with an antisymmetric relation V and discrete representation
theorems for V3-algebras with an antisymmetric ¥ and for V3-frames.

There are various interesting issues for further work. The facts that in the complex algebras of V3-algebras the relation V
is the inclusion of sets and the relation 3 is the overlap relation inspires a systematic study of relationships between
syllogistic algebras and algebras of spatial reasoning. In the present paper we considered only two out of six classes of
syllogistic algebras discussed in [1]. Discrete dualities for the remaining classes are also worth further study.
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1. Introduction

Automated reasoning has applications in domains such as automated theorem proving [1], software verification [2] and
model finding [3]. Automated reasoning also plays an important role in expert systems [4,5], where techniques such as
forward chaining, backward chaining, mixed or structural approaches are employed [6]. In this paper, for each decision rule
involving some set of terms or attributes P, we create its truth table as a binary relation R over all involved attributes. We
then combine all tables in a single one using our proposed ‘ContextCombine’ Algorithm. The latter explores all possibilities
between the different assignments to generate a global solution in a new truth table. By using a Galois connection on the
entire table thus obtained, we are able to infer all possible conclusions related with some input facts. Furthermore, we are
able to regenerate all implications from this new context [7]. This procedure may produce tables whose size grows beyond
reasonable limits. To cope with this limitation of the technique we propose a modular and cooperative reasoning approach
that delays combination operations, by first reducing the different initial contexts associated with the different rules with
respect to the facts initially submitted to the inference engine.

The article is organized as follows. In Section 2 we present the foundations of formal concept analysis. In Section 3
we propose conceptual reasoning, a reasoning method based on Galois connection. In Section 4 we propose a modular
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and cooperative reasoning approach which allows us to partially overcome the limitations of conceptual reasoning. Initial
experimentation using this approach shows its efficiency in the two case studies (cf. Section 5.1 and Section 5.2) related
to SAT/UNSAT problems and Medical Data, respectively. Finally, in Section 6, we draw some conclusions and present some
proposals for further work.

2. Formal Concept Analysis and Relational Algebra

We first recall some basic notions from Formal Concept Analysis (FCA) [8,9] and Relational Algebra [10].

Definition 1. Let O and P be sets, called the set of objects and attributes, respectively. Let R be a relation on O x P. For
0€ O and p € P, R(o, p) holds if the object o has attribute p, denoted also by (o, p) € R. The triple = (O; P; R) is
called a formal context.

We may notice that the definition of a formal context is very similar to a relation where O (respectively, ) represents
the domain (respectively, the range) of the relation.

2.1. Galois connections and their properties

Definition 2. Let (A, <4) and (B, <p) be two partially ordered sets. Let f : A— B and g: B — A such that Vae A,b € B,
f(a) <gb <= g(b) <4 a. Then, the pair (f, g) is called a Galois connection.

Proposition 3. Let O, P be two arbitrary sets. Let R be a relation on O x P. Let A C O and B C ‘P also be arbitrary. The pair of
functions (f, g) with f :2© — 2P and g : 27 — 2© defined by

o f(A)={peP|YoeA,(o,p)eR}
e g(B)={0€O|VpeB,(o,p) eR},

forms a Galois connection.

Let A1,A> C O and Bi1,By; C P. It is well known [9] that a pair (f, g) forms a Galois connection if and only if the
following properties are satisfied:

A1CAy = f(A2) C f(Ay), B1CB; = g(B2) < g(By),
AC (go f)(A), BC (fog)(B).

Definition 4. We call (go f)(A) the closure of A, and (f o g)(B) the closure of B. The pair (A, B), where A is included in O,
B is included in P, f(A) =B, and g(B) = A is called a formal concept of context /C with extent A and intent B. We also
have (go f)(A)=A and (f o g)(B) = B.

2.2. Rule representation and reasoning

We are mainly concerned with knowledge base representation and automated reasoning. In this section we show how a
truth table associated with a decision rule is represented as a formal context, and how different rules may be combined if
there is no contradiction between them.

2.2.1. Rule representation

A decision rule of the form ‘if A then B’ or equivalently ‘A — B is true’, between attributes A and B, reflects the
knowledge of a given domain in which the satisfaction of premise A implies the conclusion B. From a logical point of
view, the expression ‘A — B is true’ can be represented as a Truth Table (TT) where each row (or solution) is a truth value
assignment (1 = true, 0 = false) for the attributes A and B. For instance, the assignment (A =0, B =1) is a solution for
‘A — B is true’. At the same time, the later expression could be also represented as a Formal Context (FC) K = (O; P; R),
where the set O is the set of possible solutions (truth-value assignments for A and B such that A — B is true), the set P is
the set of attributes (or properties, in our case P = {A, B}), and R(o, p) holds if the solution o € O has the assignment true
for the attribute p € P. In the remainder, the Truth Table Binary Relation R will be denoted by TTBR and the expression
‘A — B is true’ will be abbreviated as ‘A — B’.

Example 5. Let us consider the rule A — B. In Table 1 we find a representation of a formal context IC = (O; P; R), where
O = {s1,52,53}, P={A, B} and R = {(s1, A), (51, B), (52, B)}.
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Table 1
TTBR; for rule A — B.

S1
S2
S3

co=|x
=]

Table 2
TTBR; for rule IF (B OR D) THEN K.
B D K
4 0 1 1
s, 1 0 1
sh 0 0 0
A 0 0 1
S5 1 1 1

Remark 6. Notice that (f o g)({A}) = {A, B}, which means that the closure of set {A} is {A, B}; which is interpreted as
A — B. We may also conclude that A — B because g({A}) = {s1} is included in g({B}) = {s1, s2}. According to Guigues et
al. [7], the implication A — B holds if g({A}) € g({B}).

Remark 7. Formally, we get for arbitrary sets O of objects and B of attributes, and TTBR R,

Ye(fog)(B) <= VseO:(VXeB:R(s, X)) — R(s,Y).

In words: (f o g)(BB) consists of all those attributes Y which are logically implied by the attributes X in B with respect
to R.

In case of a decision rule having logical connectors AND, OR, NOT, we apply the same principle by enumerating all
possible solutions and representing them as a TTBR. An example follows.

Example 8. Let us consider rule IF (B OR D) THEN K. In Table 2 we find a representation of a context K = (O; P; R) where:

o O={s),s),s5,5,,5:},
e P={B,D, K}, and
o R={(s].D), (s}, K), (s, B), (s, K), (s, K), (s5, B), (s5, D), (55, K)}.
2.2.2. Context combination

In order to represent the logic behind a set of decision rules we propose to combine the corresponding TTBRs into a
single TTBR. Once we obtain the global TTBR we can start the reasoning process as explained in Section 3. The combining
procedure is akin to the equi-join operator in relational database theory [11]. Combining two TTBRs, let’s say TTBR; and
TTBR;, consists of processing case by case the consistency of any row in TTBR; with any other row in TTBR;. If not found
contradicting, the two checked rows are combined into the final TTBR. Otherwise, they will be discarded. So, by definition,
the obtained combined relation is simultaneously consistent with TTBR; and TTBR;. If two relations TTBR] and TTBR), are
not sharing any attribute, then any row in TTBR) is combined to any other row in TTBR), in the target relation.

Example 9. If we consider a knowledge base composed of the rules presented in Examples 5 and 8, we can combine their
associated TTBRs as shown in Table 3. Combining the two different truth tables consists of producing a new one while
preserving the coherence between them (i.e., the same truth values assignment for the common attributes). Fig. 1 illustrates
how TTBR; and TTBR; are combined in order to get TTBR3 (shown in Table 3).

Algorithm 1 describes how to combine two TTBRs while preserving the coherent information that they share. In case
of independent rules, i.e., rules with disjoint sets of attributes (see Example 10), all table’s solutions are combined by
computing their Cartesian product (lines 4-5). Otherwise, we retain only rows having the same truth values (designated by
function ‘SameSolution’) for their common attributes (line 9). The addition of a new row in table R3 is done by procedure
‘createNewODbject’ (line 10), that works as follows: let TV (s, p, R) be the truth value assigned to attribute p in the solution s
within relation R. TV(s, p, R) is assigned 1 if R(s, p) = 1; otherwise TV(s, p, R) is assigned 0. Hence, for all s; in O3, s; in
01, sj in O3, the following properties should hold:

o TV(sk, p, R3) =TV(s;i, p, R1) =TV(sj, p, Rp) for all p in CA,
e TV(sk, p, R3) =TV(si, p, Ry) for all p in Py,
o TV(sk, p, R3) =TV(si, p, Ry) for all p in P.
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Fig. 1. How the combining is done.

Table 3
TTBR3, result of combining TTBR; and TTBR;.
A B D K
csq 0 0 1 1
csy 1 1 0 1
cs3 0 1 0 1
CS4 0 0 0 0
cSs 0 0 0 1
CSg 0 1 1 1
cs7 1 1 1 1
Table 4
The combining of Ry and R;.
A B C D
CS1 0 1 1 1
cS2 0 0 1 1
CS3 1 1 0 1
CSq 1 1 0 0
cSs 0 0 0 0
CSg 1 1 1 1
cs7 0 1 0 1
csg 0 1 0 0
CSg 0 0 0 1
Algorithm 1: TwoContextsCombination.
Input: 1 = (O1; P1; R1), K2 =(O2; P2; R2): two TTBRs
Output: /C3 = (O3; P3; R3): combined TTBR
1 begin
2 P3 < P1 U P, || new properties in the new context /3
3 CA < P1 NP, [/ identify the common attributes.
4 if (CA=¢) then
5 | Rs=CartesianProduct(R1, R2)
6 else
7 foreach Solution s; € ©O7 do
8 foreach Solution sj € O, do
9 if SameSolution(s;, s;, CA) then // same truth values for CA in s; and s;
10 createNewObject(s;, sj, O3, R3) /| we add new solution s; to O3 such that:
11 R3(sk, p) = Ri1(si, p) = Ra(sj, p), Vp € CA
12 R3(sk, p) =R1(si,p) =Vp e P
13 R3(sk, p) = Ra(si,p) =Vp e P2

Example 10. Suppose that the knowledge base is composed of two independent decision rules: Ry = A — B and
R; =C — D. Then, as a first step, we create two TTBRs equivalent to those in Table 1. Algorithm 1 combines the formal
contexts associated with Ry and R3, and produces the TTBR depicted in Table 4.

The algorithm’s worst-case running time complexity is in O(|Oq]| x |O2] x |CA|), where |S| denotes the cardinality of
set S.

Once the global TTBR has been obtained, we can start the reasoning process using the closure operator. In fact, from
Table 4, we calculate (f o g)({A, C}) ={A, C, B, D}, which means that (A A C) — (B A D). We can also infer other rules, such
as (AAD)— B, because (f o g)({A,D}) ={A, B, D}.
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Fig. 2. A schematic description of conceptual reasoning.

Table 5
Example of knowledge base.
Id Rule
1 IF A THEN B
2 IF C THEN D
3 IF M THEN E
4 IF K THEN F
5 IF G THEN H
6 IF I THEN J
7 IF B OR D THEN K
8 IF E THEN L
9 IF (F AND H) OR J THEN M
10 IF K AND L THEN N
11 IF M THEN O
12 IF N OR O THEN P

Also, from Table 3 we obtain (f o g)({A}) = {A, B, K} which indicates that A implies both B and K, which is coherent
with respect to the considered rules.

3. Conceptual reasoning
In this section we detail our new approach based on conceptual reasoning as illustrated in Fig. 2.
3.1. General description

Starting from a set of rules in a knowledge based system, we generate, for each decision rule, a TTBR as indicated in
Fig. 2(a). Then, combining the two contexts as per Algorithm 1 (cf. Fig. 2(b)), we obtain a total relation reflecting all possible
cases (or solutions) which are equivalent to the initial set of decision rules (see Fig. 2(c)). The advantage of this method is
that conflicts are detected during the combining step. In fact, if two ore more rules are in conflict we obtain an empty TTBR.
In that case, the user is aware about the inconsistency of the knowledge base rules. After this step, starting from the initial
fact A, and applying the Galois connection, the expression (f o g)({A}) — {A} gives us the set of all deduced attributes (see
Fig. 2(d)-(e)). In this article we have also used, as an additional reasoning option, the Duquenne-Guigues set of implications
extracted using the Conlmp tool [12,13]. Hence, we could get all the deduced attributes from the implications without using
the closure operator. The tool also allows the removal of redundancies from the initial relation.

Example 11. Let us consider the knowledge base depicted in Table 5, composed of 12 rules using 16 attributes: A, B, C, D,
E,F,G H, I J, K, L, M, N, O, P. The TTBR combining the 12 rules contains 258 rows. We present a reduced subset in
Table 6.

To illustrate the case of possible inconsistency that we could detect by TTBR-combining, and for the sake of illustration,
we consider rule rj3 = NOT(IF A THEN B) to be added to the knowledge base depicted in Table 5. The unique solution
satisfying ri3 is s = {A =1, B = 0}. Obviously, this rule is logically in conflict with rule r; = (IF A THEN B) and the Global
Context will be empty. It could be interesting for the user in such cases to revise the knowledge base and remove the
possible inconsistency.

3.2. Reasoning

After producing the whole non-empty TTBR according to the knowledge base rules, we can start the reasoning step
(see Fig. 2(d)-(e)). Reasoning, or deductive reasoning [14], means the inference of possible conclusions from valid facts. In
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Table 6
Subset of the Global Context obtained from the knowledge base in Table 5.
A B C D M E K F G H I J L N [0} P
S1 0 0 0 0 0 0 0 0 1 1 0 0 0 1 1 1
) 0 0 0 0 0 0 0 0 1 1 0 0 1 1 1 1
3 0 0 0 0 0 1 0 0 1 1 0 0 1 0 0 0
S4 0 0 0 0 0 1 0 0 1 1 0 0 1 1 0 1
S5 0 0 0 0 0 1 0 0 1 1 0 0 1 1 1 1
S258 1 1 0 0 1 1 1 1 1 1 1 1 1 1 1 1

Algorithm 2: Deductive reasoning.
Input:
e IC=(O;P;R): TIBR representing combined Truth Tables
e DGI: Duquenne-Guigues set of implications extracted from /C
e Exp: Boolean expression representing the initial facts.

Output:
e Conc: Derived conclusions

1 begin

2 if Exp € DGI then

3 |_ Conc <« ExtractDirectConclusion(Exp, DGI)

4 else

5 if AllConjunctive(Exp) then

6 //All attributes in Exp are connected with logical AND operator.
7 //Hence, we get new conclusions by Galois Connection.

8 Conc < (f o g)(cToSet(Exp))

9 else
10 NewAttrib <« EvaluateLogicExpression(Exp)
11 /| NewAttrib is a new column to be added to .
12 /| Yo € O, R (o, NewAttrib) = 1 if Exp is true for o and 0O otherwise.
13 K <« AddAttrib(NewAttrib, K)
14 Conc < (f o g)({NewAttrib})

Algorithm 2 the valid facts are represented by parameter Exp, which may contain a single fact or a combination of facts
obtained using logical connectors. The details are explained in the following paragraphs.

e If Exp represents a single fact (i.e., an attribute assumed to be true as input, let’s say A): We can derive the possi-
ble conclusions by applying the closure operator. But we may instead, as indicated in lines 2-3, directly retrieve the
Duquenne-Guigues set of conclusions using the Conlmp tool [12,13]. An example of such rules is presented in Table 7.
We observe all the possible conclusions that may be derived from the initial facts. For example, in row 3, we observe
that properties D, K and F are derived from fact C.

e In case of an Exp representing a conjunction of attributes (line 5), let’s say (A A B AC---): We compute the conclusions
by applying the closure operator to the set representing Exp (line 8), i.e., {A, B, C,...}. The function cToSet() (line 8)
converts Exp to a set.

e In case of an Exp representing an arbitrary Boolean combination of attributes, let’s say ((A Vv B) A —=C---): We have to
perform the following steps:

1. Add a new attribute ‘NewAttrib’ reflecting Exp and compute its truth-value for all solutions in TTBR. This is done by
procedures ‘EvaluateLogicExpression’ and ‘NewAddAttrib’ (lines 10-13).
2. Derive possible conclusions by applying the closure operator to {NewAddAttrib} (line 14).

In the end, a propositional logic rule may be mapped to an expression and vice versa: A — B is equivalent to
(NOT B v A). So in our case expressions and rules are all processed in the same way. However, in most expert systems,
a knowledge data base may be presented with a set of rules using or not negations. The extension we make in this article
for handling negation (see Section 3.3) makes it possible to process any kind of Boolean expression.

The algorithm complexity is closely related to the size of the obtained TTBR, i.e., it depends on |O|, |[Exp| (the number
of attributes in Exp), as well as on the number NDGI of Duquenne-Guigues implications. The worst-case running time
complexity is in O (max(NDGI, |O|) x |Exp|).

The characteristic of the reasoning process based on the Duquenne-Guigues set of implications, as well as on Galois
connection, is to derive positive conclusions according to the considered TTBR. In reality, negated attributes could also be
deduced by expanding the initial TTBR as follows: For each attribute A we add to the TTBR its negated version, i.e., —A.
Obviously, for all o € O, the truth value TV(o, A, R) equals 1 — TV(o, —A, R). Hence, we get an entire duplication of the
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Table 7
Duquenne-Guigues set of implications discov-
ered from the reduced TTBR.

Id Implication

1 A—BKF

2 B— KF

3 C—>DKF

4 D— KF

5 E—>L

6 K—F

7 G—>H

8 M—ELOP

9 FH—- MELOP
10 I-ME]JLOP
11 J—>MELOFP
12 KFL—-> NP
13 N—>P

14 0O—>7P

initial TTBR. In Section 3.3 we propose a new solution to avoid such duplication by extending the Galois connection. In the
following we present the new definitions for the extended Galois connection, as well as its main properties and their proofs.

3.3. Extended Galois connection

In this subsection we propose a novel solution for the reasoning process, that consists of extending the Galois connection
to derive both positive and negative conclusions. Let L = (O; P; R) be a formal context, A C O and B C P. We extend the
functions (f, g), defined in Section 2.1, by f. and g, respectively to process negative attributes, as shown:

o fe(A)={peP|(0,p)eR, Yoec A}U{=p|peP A(0o,p) ¢ R, Yoe A},
e g.(B)={0€ O] (0, p) € R if p positive and (0, —p) ¢ R if p negative, Vp € B}.

Example 12. Let us consider the TTBR from Table 1. We have the following results:

o fe({s2,s3}) ={—A},
e fe({s1}) ={A, B},
e fe({s1,52}) = (B},
o ge({—A}) ={s2,s3},
o ge({—B}) ={s3},

o fe({s1,s2,83}) ={}.

Lemma 13. Let IC = (O; P; R) be a formal context. Functions f, and g, form a Galois connection between the powersets of © and P.

Proof. Let AC O, A1 C Ay, CO, BCP, and By € By € P. According to Proposition 3, we will prove that the following
properties are satisfied:

D A1 S Ar= fe(A2) C fe(A1), () B1 < By = ge(B2) C ge(B1),
() A C (g o fe)(A), (IV) B C (feoge)(B).

o (I) A1 C A2 = fe(A2) C fe(A1):
fe(A))={peP|(0,p)eR, Yoec A }U{=p|peP A(o,p) ¢ R, Yo e Ay}. Since A1 C A, all the conditions satisfied
by the elements of A, are necessarily satisfied by all its members, in particular for all elements from Ap. Then,

fe(A))={peP|(0,p)eR, Yoe A} U|=p|pePA(0,p)¢R, Yoe A}
c{peP|(.p)eR, YoecA}U{-p|pePA(0.p)¢R, Yoe A}
C fe(A1).
e () B1 € B2 = ge(B2) € ge(B1):

g.(By) = {o eO | (0, p) € R if p positive and (0, —p) ¢ R if p negative, Vp € Bz}.

Since the definition is preserved by subsets of B, the proof follows the steps of the previous case.
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o (I) AC (8o fe)(A):
By definition of f,

fe(A)={peP|(,p)eR, YocAlU{=p|peP (0. p)¢R, YoecA}. (1)
By definition of g,

(g o fo)(A)={0 € O| (0, p) € Rif p positive and (0, —p) ¢ R if p negative, Vp € fe(A)}. (2)

Let us assume there exists 0 € A such that o ¢ (ge o fe)(A), and let us look for a contradiction. Two possibilities arise,
namely, there exists p € fe(A) such that (o, p) ¢ R with p positive, or there exists p € f.(A) such that (o,—p) e R
with p negative. Let us analyze these two cases:
- There exists p € fo(A) such that (o, p) ¢ R with p positive:
Since p is a positive literal, according to (1), it must satisfy (o, p) € R, which leads to a contradiction.
- There exists p € fo(A) such that (o, —p) € R with p a negative literal:
Since p is negative, p = —q for some attribute q. According to (1) —q must belong to the term on the right-hand side
of the union. Therefore, (0, q) ¢ R, which is to say that (o, —p) ¢ R, which leads to a contradiction.
o (IV) B C (fe o ge)(B):
By definition of g,

ge(B)={o€ O| (0, p) € Rif p positive and (0, —p) ¢ R if p negative, Vp € B}. (3)

LHS RHS
By definition of f,

(feo8)(B)={peP|(0.p)eR, Yoeg(B)}U{=p|pePAr(0,p)¢R, Yoe g (B} (4)

Let us assume there is p € B such that p ¢ (fe o g¢)(B), and let us arrive at a contradiction. If p is positive, according to
Eq. (4) there exists o € g.(B) such that (01, p) ¢ R. But this contradicts term LHS in Eq. (3). Similarly, if p is negative,
there exists 0, € g.(B) such that (o, —p) € R. But this now contradicts term RHS in Eq. (3). O

So far, conceptual reasoning considers the global TTBR to ensure the consistence of the knowledge base, as well as
the derivation of any new positive or negative conclusion. However, a serious difficulty may arise when the size of the
TTBR increases considerably. The truth table associated with N properties may contain up to 2N solutions. To tame this
exponential growth in size, we propose to delay the construction of the global TTBR by reducing the different TTBRs during
the reasoning step. We detail this idea in the following section.

4. Cooperative and conceptual reasoning

Starting from the methods proposed in [15], we can make the reasoning effort modular and cooperative by:
. combining enough tables but not exceeding some acceptable size threshold,

. selecting only subtables respecting the initial facts,

. combining the results using the ContextCombine operation and, finally,
. using the Galois connection to get additional results.

A WN -

Before making the combination of all the TTBRs associated with the different rules, we propose a preprocessing phase
which allows us in many cases to reduce the cost of the construction of the global TTBR. In fact, it is possible to reduce
the size of the different TTBRs by starting the reasoning and discovering possibly new facts. All rows with truth value 0
for those new facts are systematically eliminated. After such row eliminations, it is possible to derive new facts using the
closure operator. As before, we iteratively reduce the TTBRs as much as possible, i.e., as long as we derive new facts. Only
when no more TTBRs can be reduced, we perform the entire combining in order to obtain the global TTBR. Finally, we
complete the inference step by selecting additional facts using Galois connection operators on the global TTBR.

Example 14. Let us consider the following rules and their corresponding TTBRs in Table 8:

e Rule 1: A— —-BAC
e Rule 2: B— D
e Rule3: C— E

A blind initial combination of Ty, T, and T3, without considering initial facts yields a global table with 11 solutions. If
instead we assume that we have the initial fact A, then we can reduce T; to the table RT; as indicated in Table 9 and
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Table 8

TTBRs associated with rules 1, 2 and 3, respectively.
A B C B D C E
1 0 1 1 1 1 1
0 0 1 0 1 0 1
0 0 0 0 0 0 0
0 1 1
0 1 0

Ty T, T3

Table 9

Reduced TTBRs.
A B C B D C E
1 0 1 0 1 1 1

- 0 -

RT, RT, RT3

Table 10

Combining of three tables.
A B C D E
1 0
1 0 1 1 1

Table 11

Results on the global TTBR.
File name Time: mm:ss:ms Global TTBR size
uf20-01.cnf 00:03:046 8 rows
uf20-02.cnf 00:05:390 29 rows
uf20-03.cnf 00:09:953 1 row
uf20-04.cnf 00:02:046 3 rows
uf20-05.cnf 00:23:765 2 rows
uf20-06.cnf 01:38:500 4 rows
uf20-07.cnf 00:02:843 23 rows
uf20-08.cnf 00:20:718 4 rows
uf20-09.cnf 00:02:109 1 rows
uf20-010.cnf 00:06:312 9 rows

conclude that A — (=B A C). Consequently, we reduce table T, to RT, (i.e., we remove those rows in T, where B =1).
Similarly, we reduce table T3 to RT3 by removing those rows where C = 0. Combining now RTq, RT, and RT3 gives the
TTBR from Table 10, which only has 2 rows. We could conclude now that A — (=B A C A E).

5. Experimental results

In order to study the efficacy of the proposed approach we have considered two case studies. The first one is related to
the SAT problem [3], and the second one, provided in [16], relates to Medical Data Rules. In case study 1 we have considered
two sub-cases: in the first one (satisfiable sets of rules) we have processed 10 files containing 91 rules and 20 attributes and
we have obtained different TTBRs with reduced sizes, which are presented in Table 11. Also, we have presented the TTBR
with 8 SAT-solutions for the first file and we have used the Conlmp tool in order to derive a reduced set of implications.
In the second sub-case (unsatisfiable sets of rules) we have considered 17 UNSAT problems for which the combined TTBRs
were, as expected, empty. This result confirms the effectiveness of the approach for inconsistency detection between rules
and the possible localization of the sub-set of rules responsible for this inconsistency. In case study 2 we have combined
a set of rules related with medical data and we have obtained an improved version of the rules (i.e., the implications
extracted from the combined TTBR). There is a concrete application for this: the reduced implications allow us to avoid
some redundant medical tests required for diagnosis. The experiment were run in a Laptop Intel(R) Core(TM) i7-3630QM
CPU @ 2.40 GHz (8 CPUs), 2.4 GHz, with 16 GB of RAM.
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Table 12
TTBR representing the 91 rules.
A0 Al A2 A3 A4 A5 A6 A7 A8 A9 A10 Al1 A12 A13 Al14  Al5 Al6  A17 A18 A19

Sq 0 0 0 0 0 0 1 1 0 0 0 0 0 1 1 0 1 1 1 0
S) 0 0 0 0 0 0 1 1 0 0 0 1 0 0 1 0 1 1 1 0
S3 0 0 0 0 0 0 1 1 0 0 0 1 0 1 1 0 1 1 1 0
Sy 1 0 0 0 0 0 1 1 0 0 0 1 0 0 1 0 1 1 1 0
Ss 1 0 0 0 0 0 1 1 0 0 1 1 0 0 1 0 1 0 1 0
Se 1 0 0 0 0 0 1 1 0 0 1 1 0 0 1 0 1 1 1 0
Sy 1 0 0 0 0 1 1 1 0 0 1 1 0 0 1 0 1 0 1 0
Sg 1 1 1 1 0 1 1 1 0 0 1 0 0 1 1 1 1 0 0 1

Fig. 3. Using Conlmp [12,13] to generate the implications.

5.1. Case study (1): SAT/UnSAT problems

In order to illustrate the inconsistency detection capabilities of this work, as well as the reasoning aspects, we have
made some experiments using some satisfiability benchmark problems accessible from http://www.cs.ubc.ca/~hoos/SATLIB/
benchm.html.

5.1.1. SAT problem

In Table 11 we summarize the experimental results for 10 files containing satisfiable sets of rules, indicating the re-
quested time for the global combining as well as the size of the obtained TTBRs. As mentioned before, the 10 files have
exactly the same size (91 rules and 20 attributes) but the required times for generating the TTBR vary from 2 seconds to
less than 2 minutes. At the same time, we remark that the size of the obtained TTBRs is small (from 1 to 29 rows, but most
cases have less than 5 rows). This could result in a significant advantage for the reasoning step.

In Table 12 we present the TTBR resulting from processing file uf20-01.cnf, which contains 91 rules and 20 attributes.

Starting from Table 12 we have extracted the set of Duquenne-Guigues implications as indicated in Fig. 3. In the up-
per screenshot we show the combined TTBR in a reduced format (a reduction option in the tool is used here to avoid
redundancy and to eliminate empty columns). The lower screenshot shows the extracted set of implications.
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Table 13
Attributes description.

Attribute Description

trestbps resting blood pressure (in mm Hg on admission to the hospital)

chol serum cholesterol in mg/dl

fbs fasting blood sugar >120 mg/dl

restecg resting electrocardiogram hic results

thalach maximum heart rate achieved

Exang exercise induced angina

oldpeak ST depression

Table 14
TTBR obtained according to the provided classification rules.

Id ‘TMT ‘diagnosis’ ‘fbs’ ‘chol’ ‘restecg’ ‘trestbps’
1 0 0 0 0 0 0
2 0 0 0 0 0 1
3 0 0 1 0 0 0
4 0 0 1 0 0 1
5 0 1 0 0 0 0
6 0 1 0 0 0 1
7 0 1 0 0 1 0
8 0 1 0 0 1 1
9 0 1 0 1 0 0

10 0 1 0 1 0 1

11 0 1 0 1 1 0

12 0 1 0 1 1 1

13 0 1 1 0 0 0

14 0 1 1 0 0 1

15 0 1 1 0 1 0

16 0 1 1 0 1 1

17 0 1 1 1 0 0

18 0 1 1 1 0 1

19 0 1 1 1 1 0

20 0 1 1 1 1 1

21 1 1 0 0 0 0

22 1 1 0 0 0 1

23 1 1 0 0 1 0

24 1 1 0 0 1 1

25 1 1 0 1 0 0

26 1 1 0 1 0 1

27 1 1 0 1 1 0

28 1 1 0 1 1 1

29 1 1 1 0 0 0

30 1 1 1 0 0 1

31 1 1 1 0 1 0

32 1 1 1 0 1 1

33 1 1 1 1 0 0

34 1 1 1 1 0 1

35 1 1 1 1 1 0

36 1 1 1 1 1 1

5.1.2. Inconsistency detection

In Table 15 we present the results obtained for 17 files containing unsatisfiable sets of rules. The first column indicates
the file name as well as the number of terms and clauses respectively. For instance, the first file ‘aim-50-2_0-no-4.cnf (50t
100c) indicates a problem containing 100 clauses (i.e., rules) and 50 terms (i.e., attributes). The second column indicates
the time required to combine all TTBRs until an empty one is obtained. The format is hh:mm:ss:ms. Finally, the third
column indicates the subset of rules as well as the intermediate ones responsible for the inconsistency (the ones in conflict).
Computation of the global TTBR is made progressively, a subset at a time, producing the creation of new intermediate TTBRs.
The last ones were identified by incrementing the total rules number. For instance in Table 15, row 1, we have initially 100
rules and 35 intermediate ones. A conflict is detected between rules 130 and 135. The initial subset of rules responsible for
the inconsistency could also be located and provided to the final user.

5.2. Case study (2) on medical data

In this second case study, we experimented on a set of medical data rules provided in [16], related to a heart diseases
dataset available at the UCI site [17]. Each attribute value is obtained by a medical examination test. The considered at-



Table 15
Inconsistency detection.

File name Time Inconsistency found (TTBR is empty) between rules

aim-50-2_0-no-4.cnf (50t 100c) 00:08:09:707 [130 135]

aim-100-1_6-no-1.cnf (100t 160c) 00:05:30:929 [137 130 142 143 146 151 154 155 98 111 107 148 147 149 159]

aim-100-1_6-no-2.cnf (100t 160c) 00:06:21:345 [85 86 102 98 99 106 126 125 154 127 120 133 128 108 117]

aim-100-1_6-no-3.cnf (100t 160c) 00:06:45:994 [81 97 86 96 99 91 148 113 122 101 98 105 141 125 112 111 118 114 139 117 107 106 109 144 121 119 120 124 147 129 130 145]
aim-100-1_6-no-4.cnf (100t 160c 00:06:05:651 [192 197]

aim-100-2_0-no-1.cnf (100t 200c [116 117 112 141 151 170 118 163 168 108 130 155 156 137 181 158 119 159 115 152 157 164]

)
)
aim-100-2_0-no-2.cnf (100t 200c)
aim-100-2_0-no-3.cnf (100t 200c)
aim-100-2_0-no-4.cnf (100t 200c)
aim-200-1_6-no-1.cnf (200t 320c)
aim-200-1_6-no-2.cnf (200t 320c)
aim-200-1_6-no-3.cnf (200t 320c)
aim-200-1_6-no-4.cnf (200t 320c)
aim-200-2_0-no-1.cnf (200t 400c)
aim-200-2_0-no-2.cnf (200t 400c)
aim-200-2_0-no-3.cnf (200t 400c)
aim-200-2_0-no-4.cnf (200t 400c)

00:04:23:339

00:04:30:413
00:07:34:329
00:05:54:376
00:04:10:881
00:06:00:062

00:03:04:376
00:02:58:511

[242 248 230 239]

[209 234 217 218 221 222]

[205 238 242 230]

[229 297 255 278 203 244 254 294 209 197 256 230 235 187 275 287 273]

[187 221 172 132 156 114 181 208 183 186 166 139 101 247 162 111 146 93 155 153 171 199 161 175 182]
[248 275 247 242 255 236 195 238 252 230 229 258 271 261 263 274 281]

[184 185 141 222 229 217 218 219 176 212 232 214 115 237 223 171 146]

[277 278 287 283 275 245 219 215 276 267 280 205 186 292 291 285 305 248 279 386 317)
[227 228 238 237 231 148 250 271 325 275 254 270 272 278 279 240 283 399 265 290 299 226]
[253 254 228 251 280 236 222 283 272 200 206 285 290 295 292 289]

[271 309 345 368 366 365 344 308 353 383 318 340 372 287]
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tributes are described in Table 13. Attributes ‘thalach’, ‘Exang’, ‘oldpeak’ and ‘slope’ are the result of performing the medical
test ‘TMT’. For our case study we consider the same exact rules presented in [16], namely,

if (TMT = ‘+ve’) and (other attributes are ‘+ve’ or ‘ve’) then diagnosis is ‘+ve’.

if (TMT = ‘—ve’) and (fbs = ‘4-ve’) and (chol = ‘+ve’) and (restecg = ‘+ve’) then diagnosis is ‘+ve’.

if (TMT = ‘—ve’) and (fbs = ‘—ve’) and (chol = ‘+ve’) and (restecg = ‘+ve’) then diagnosis is ‘+ve’.

if (restecg = ‘+ve’) and (TMT = ‘—ve’) and (chol = ‘+ve’) then diagnosis is ‘+ve’.

if (restecg = ‘—ve’) and (TMT = ‘—ve’) and (chol = ‘+ve’) then diagnosis is ‘+ve’.

if (trestbps = ‘4-ve’) and ((chol = ‘+ve’) or (restecg = ‘+ve’)) and (TMT = ‘—ve’) then diagnosis is ‘+ve’.
if (trestbps = ‘—ve’) and ((chol = ‘+ve’) or (restecg = ‘+ve’)) and (TMT = ‘—ve’) then diagnosis is ‘+ve'.

.\I.CD.U‘P.W,N.—‘

As described in [16] there exists some redundancy within the classification rules. For example, according to classification
rules 2 and 3, if TMT gives negative results and if chol and restecg give positive results, then fbs is redundant. Also, according
to classification rules 4 and 5, if TMT gives negative results, then if chol gives positive results, then restecg is redundant.
Detecting such redundancies helps in deciding the number of medical tests required for diagnosis. The above results can be
summarized as [16]:

Perform TMT test.

If result is ‘+ve’ then diagnosis is ‘+ve’.

If result is ‘—ve’ then perform chol test.

If chol test gives ‘+-ve’ as result, then don't perform trestbps test.

In our case, with Conceptual Reasoning, we have encoded the 7 rules in different TTBRs and have obtained a global TTBR
containing 36 solutions as shown in Table 14. Also, we have extracted the following set of implications:

o If TMT result is ‘+ve’ then diagnosis is ‘+ve’.
e If chol test gives ‘4-ve’, then diagnosis is ‘+ve’.
e If restecg result is ‘+ve’, then diagnosis is ‘+ve’.

We remark that besides the fact that we were able to determine that there is no inconsistency between the different
rules (because the global TTBR is non-empty), the rules we obtained provide important additional information for the
restecg test. In fact, a positive result implies ‘+ve’ for diagnosis, which is not mentioned in [16]. This specific case shows
to what extent the global conceptual analysis of a set of rules is better than a restrictive analysis on a subset of rules.
Furthermore, the global TTBR could be very interesting for experts to possibly infer new relationships between medical
tests and diagnoses. Finally, the Cooperative and Conceptual Reasoning alternative provides exactly the same result as the
Global Context which is useful in case of a larger rules set.

6. Conclusions and further work

We have shown that it is possible to combine truth tables represented as formal contexts, and from these, using a
Galois connection, to make forward reasoning without managing conflicts caused by the forward chaining method. We may
even reduce the reasoning context (this has already been proved in [18,7]) to speed up the reasoning step, if we use only
positive attributes (attributes whose value is 1) as given facts, and seek to obtain goals without negations, which is usual.
Cooperative conceptual reasoning is also a solution to speed up the reasoning step. By only calculating partial combining/
of initial tables, upon submission of a subset of facts, the system extracts only those rows satisfying the initial facts. Then,
by combining all these sub-tables, we obtain a global table on which we apply the Galois connection to get the conclusions.
This method constitutes a new forward reasoning method based on minimal contexts which are equivalent to the initial
knowledge base set of rules. It shows efficiency in possible initial conflicts resolutions as well as knowledge expressiveness
and reasoning.
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1. Introduction

Computation models that support both angelic and demonic choice are useful for modelling contracts between agents,
interaction, games and protocols [1,20]. Finite computations in such models can be represented by multirelations [22-24].
However, multirelations have no means for representing computations that fail to terminate independently of finite com-
putations; this is similar to relational computation models such as those of [17]. The first goal of this paper is to extend
multirelations to represent finite and infinite computations independently.

The basic idea to achieve this is the same as for relations, namely to extend the state space. The main challenge is to
provide a suitable approximation order, which is needed to define the semantics of recursion. In some relational models,
the Egli-Milner order is used for approximation. But already in the relational setting it is not clear which approximation
order to use when more precise models are considered; these require variations of the Egli-Milner order [11,14]. It is even
less obvious how to generalise the Egli-Milner order to multirelations. Thus the second goal of this paper is to find means
of defining approximation which are independent of particular computation models.

We apply relational methods to achieve the two goals. First, we express the basic definitions, operations and properties of
multirelations in terms of relations. This involves transforming logical expressions to relational formulas and algebraic calcu-
lations with these formulas. Second, we derive relational programs for investigating the approximation order in RelView [3].
From particular instances of approximation we distill a relational definition that is suitable for multirelations; its properties
are again shown by applying algebra.

The main contributions of this paper are as follows:

e We introduce strict multirelations in Section 5.2 as a reaction to the failure of having an approximation order for all
up-closed multirelations.
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e We give an approximation order for strict, up-closed multirelations, which is expressed by Theorem 15 in terms of
relations. It turns out to be the same as an order in a previous study of pointed distributive lattices [10]. We thus
obtain many useful properties including representations of least fixpoints.

e In Theorem 18 we show that our approximation order is the C-least partial order which has the endless loop as least
element and isotone lattice operations. This is a new characterisation with very weak assumptions expected to hold in
many computation models.

e We give definitions, operations and properties of multirelations, multirelations with a special state, the endless loop, up-
closed multirelations and strict multirelations in terms of relations. We implement programs using such multirelations
in RelView.

Section 2 recalls heterogeneous relations. Section 3 expresses multirelations in terms of relations and shows how they
represent computations. Section 4 extends the state space to represent infinite computations. Section 5 applies RelView to
derive an approximation order, shows that it is suitable for multirelations, expresses it in terms of relations, characterises it
based on weak assumptions, and instantiates previous results for the representation of fixpoints.

[sotone predicate transformers are isomorphic to up-closed multirelations [22,1,23,16]. Many basic properties of mul-
tirelations shown in Section 3 are known from existing research on these models; here we give a relational development.
Sections 4 and 5 extend these models by representing finite and infinite computations independently. For example, a non-
deterministic choice between the endless loop and the program that does not change the state will be different from both
of these programs. Existing approaches that make this distinction do not support both angelic and demonic choice [18,21,
15,8].

2. Relations

In this section we recall basic definitions, operations and properties of heterogeneous relations [28,27,26]; see also
[4,25,2].

2.1. Basic operations

Given sets A and B, a relation R of type A <> B is a subset of the Cartesian product A x B; we write R : A <> B and
abbreviate (x, ¥) € R by Ryy. The relations of type A <> B form a complete Boolean algebra with union U, arbitrary union
(U, intersection N, arbitrary intersection (1), complement  and partial order € bounded by the empty relation O = ¢ and
the universal relation T= A x B. The composition of two relations Q : A< B and R : B <> C is the relation QR: A< C
defined by (Q R)x, < 3y € B : Qxy A Ry;. The identity relation I: A <> A is defined by Iy, < x = y. The converse of a relation
R: A < B is the relation R~ : B <> A defined by R™~xy < Ry. Union, intersection and composition are defined only if the
types of the involved relations match as indicated above; we tacitly assume this in the remainder of this paper. Composition
has higher precedence than union and intersection.

Union, intersection, composition and converse are C-isotone; complement is C-antitone. We furthermore use the fol-
lowing properties:

e Composition distributes over | J and converse distributes over  J, (] and .
(QR)"=R-Q~ and R~ =Rand O~ =Oand IV =land T- =T.

[ ]

e OR=0and RO=0and IR=R=Rland TT=T.

e PQ CR< PYRC Q < RQ™ C P; these are the Schroder equivalences.
e TRT =T if R # O; this is the Tarski rule.

e R=R7IifRCI

A relation R is total if RT =T, univalent if R~ R C |, surjective if TR =T, injective if RR™ C |, a mapping if R is total and
univalent, bijective if R is injective and surjective, a vector if RT = R, reflexive if | C R, transitive if RR C R, antisymmetric
if RN R~ C|, a preorder if R is reflexive and transitive, and a partial order if R is an antisymmetric preorder. A vector
R : A < B represents a set which contains those elements of A that are related by R to every element of B. We use the
following properties:

e (Nic; Q)R =i (QiR) if R is injective and QR = QR if R is bijective.

e PQCR&< QC P Rand QP CR <& Q CRP if P is bijective.

e (PTNQ)R=PTNQR and Q(RNTP)=QRNTP and (Q NTP~)R=Q (PTNR).
e Vectors are closed under | J, () and



196 W. Guttmann / Journal of Logical and Algebraic Methods in Programming 83 (2014) 194-211
2.2. Residuals and symmetric quotient

The right residual is Q\R = Q R, so (Q\R)y, < (Vz: Qz = Rzy). The left residual is Q /R = QR™, so (Q/R),, &
(Yz: Ryz = Q). The symmetric quotient is (Q +R) = (Q\R) N (Q ~/R™~), whence (Q+R)y, ¢ (Vz: Qzx & Rzy). We use
the following properties of these constructions:

\ is C-antitone in its first argument and C-isotone in its second argument.
/ is C-isotone in its first argument and C-antitone in its second argument.

)
)
)
)
)
)
) =R.
) R/I=R.
)
)
)
2)
)
)
)

NR=R

R\T=T.
( (Q\R)P = Q\(RP) if P is bijective.
( (Q/R)P =Q /(P R) if P is bijective.
(12) (Q+R)™ = (R+Q).
(13) (R+Q) = (R+Q).
(14) (P=Q)(Q+R)=(P+=R)NT(Q +R).
(15) (Q+0)=Q\O.

2.3. Power sets

The power set of A is 24 = {B | B C A}. The membership relation E : A <> 24 is defined by Eyy < x € Y. The subset
relation S : Z_A < 2% is S = E\E, whence Sxy < X C Y. The complement relation C: 24 < 24 is C = (E=E), whence
Cxy & X =Y. We use the following properties from the literature:

(R—+E) is a mapping.
(E=R) is bljectlve
E(E+-R) =

Sisa partlal order.

(16)
(17)
(18)
(19)
)ESE.
)
)
)
)

1
1
1
1
2

—_ O W o J O]

To these, we add the following properties.

Theorem 1.
1. Eis total.
2. E/JE=I.
3. (Q+E)(E+R)=(Q=R).
4. S(E-R) =E\R.
5. E(E\R) =R
6. CS=S~C.
Proof.
1. T=(T+-BE)TC(T\E)TC (\NE)T =ET using (16), (1) and (7).
2. ICE/E=E/(\E) CE/(I=E) =E/(E=1)~ = (E/)(E=l) = E(E=1) =1 using (5), (7), (2), (12), (11), (17), (8) and (18).
3. (Q+E)(E+R)=(Q+R)NT(E+R) = (Q+R) using (14) and (17).
4. S(E=R) = (E\E)(E+R) = E\(E(E+R)) = E\R using (10), (17) and (18).
5. E(E\R) = ES(E+R) = E(E--R) = R using the preceding claim, (20) and (18).
6. By a Schréder equivalence, (20) implies ES™ C E. Thus ECS~C = ES~C C EC = ECC = El = E using (24) and (22).

Hence CS~C C E\E = S using (4) and therefore S”C € C~S = CS using (21) and (23). Thus also CS = C~'S =
(§7C) S (CS)” =S~C~ =S~C using (23). O
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2.4. Cartesian product

The projections p;: A x B <> A and p; : A x B < B are defined by p1( ), ¢ x=2z and py( y), ¢ y = z. The tupling
of relations Q : A< B and R: A< C is [Q,R]: A <« B x C defined by [Q,R] = Qpi~ N Rpy~ using projections p1,
p2 of appropriate type; hence [Q, Rly(y,z) € Qxy A Rxz. The parallel product of relations Q : A< B and R: C < D is
QJIIR: A x C <« B x D defined by Q||[R=p1Qri~ N pyRry~ using projections p1, p» and rq, ry of appropriate types; hence
(QIR) (w.x)(y,2) < Qwy A Rxz.

3. Multirelations

In this section we recall basic definitions, operations and properties of multirelations and express them in terms of
relations.

A multirelation [22,23] is a relation of type A <> 28. It maps an element of A to a set of subsets of B. Union, intersection
and complement apply to multirelations as to relations. Particular multirelations are O, T and E.

3.1. Composition
Multirelational composition of Q : A <> 28 and R : B <> 2€ is the multirelation Q ; R : A <> 2€ given by

(Q:Ryz & 3IYCB:QuwAVyeY:Ry

The following result expresses multirelational composition in terms of relations using a right residual; see also [26].
Theorem 2. Q ; R = Q (E\R).

Proof.

(Q 5 R)xz

Y CB:Qxy AVYEY :Ryz

Y CB:Qxy AVYy€B:Eyy = Ryz
3Y € B: Qxy A(E\R)y;
(QEWR),, O

to00

The following result gives properties of multirelational composition.

Theorem 3.

1. The operation ; is C-isotone.

2.Q;T=QT.

3. Q; R=Q if Q is avector.

4. O;R=0.

5.E; R=R.

6. T;R=T.

7. (Uiel Qi);R= Uiel(Qi ; R).
Proof.

1. This follows from Q ; R = Q (E\R) using (1) and that relational composition is C-isotone.

2. Q; T=Q(E\T)=QT using (9).
3. Q(E+-0)” C QT=Q since Q is a vector. Hence

QCEQE+O0)=QE\O)=Q;0SQ;RCQ:;T=0QT=Q

using (17), (15), the first claim and the second claim.
. This follows from the preceding claim since O is a vector.
. E; R=E(E\R) =R using Theorem 1.5.
. This follows from the third claim since T is a vector.

- (Uier @0 1 R=Uje; QI E\R) = U (Qi(E\R) = U;;(Qi s R). O

[ T, N



198 W. Guttmann / Journal of Logical and Algebraic Methods in Programming 83 (2014) 194-211
3.2. Dual
The dual of a multirelation R : A <> 2B is the multirelation RY : A <> 2B given by

Rl & —Ry

where Y is the complement of Y relative to B. The following result expresses the dual in terms of relations using the
complement relation C.

Theorem 4. R? = RC = RC.

Proof.

Ry

_|RX7 B
3ZCB:Z=Y A—Ryz
3Z CB:Czy ARyz
(RC)yy

Finally, RC = RC using (21). O

I

The following result gives properties of dual multirelations.

Theorem 5.
1. The op_eration 4 js C-antitone.
2. R4 =R if R is a vector.
3.00=T.
4. E4=E.
5. Tdd: 0.
6. R =R.
7. (Uiel Ri)z = ﬂiel Rid'
8. (miel Ri)" = Uiel Rid'

Proof.
1. This follows from RY = RC since relational composition is C-isotone and complement is C-antitone.
2. RY=RC = RTC = RT =R using that R is a vector and (21).
3. This follows from the preceding claim since O is a vector.
4. B9 = EC = E = E using (24).
5. Thids follows from the third claim since T is a vector.
6. RY" = RIC = RCC = Rl = R using (22).

d _
7. (Uier R = Uier RIC = Ui (RiC) = Mgy RiC =N, Ri“.
d d

8. (Nics RN = (Niey R = Use R,-d)d = Ujcs Ri¢ using the preceding two claims. O

w
w

. Up-closed multirelations
A multirelation R : A < 28 is up-closed if

Riw ANYCZ = Ry

for each x € A and Y, Z C B. This means that if an element of A is related to a set Y, it must be related to all supersets
of Y. The following result expresses this property in terms of relations using the subset relation S; see also [26].

Theorem 6. R is up-closed if and only if R = RS.
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Proof.

R: A < 28 isup-closed
VXEA:VY,ZCB:Ry AY CZ= Ryz
VXE€A:VY,Z CB: Ry ASyz=> Ryez
VX€A:¥ZCB:@AY CB: Ry ASyz) = Ryz
VXe A:¥Z CB:(RS)y; = Ryz

RSCR

S I

This is equivalent to RS = R since R = RI C RS using (19). O

The following result shows that the membership relation is an identity for the composition of up-closed multirelations.
It also shows that multirelational operations preserve the property of being up-closed.

Theorem 7.

. R; E=Rifand only if R is up-closed.
.P;(Q;R)=(P;Q);RifQ isup-closed.

.(Q:R¥=09; RYifQ is up-closed.

. Every vector is up-closed.

. O, E and T are up-closed.

. Q ; Rand PR and R? are up-closed if R is up-closed.

7. Uier Ri and (;¢; Ri are up-closed if R; is up-closed for each i € I.
- (Nie; @) s R=ic;(Qi ; R) if Qi is up-closed for each i € I.

DU WN -

o

Proof.

1. R; E=R(E\E) = RS =R if R is up-closed. From R ; E=R we obtain RS=R(E\E) =R; E=R.
2. E(E\Q)(E\R) € Q(E\R) using (3), whence (E\Q)(E\R) C E\(Q (E\R)) using (4). Moreover

E\(Q(E\R)) =E\(QS(E+R)) =E\(Q(E+R)) = (E\Q)(E<R) S (E\Q)(E\R)

using Theorem 1.4, that Q is up-closed, (10) and (17). Thus E\(Q (E\R)) = (E\ Q)(E\R), whence

P:(Q:R)=P:(Q(E\R)=P(E\(Q(E\R))) =P(E\Q)(E\R) = (P(E\Q)); R=(P; Q); R

3. QS=Q implies S~ € Q =QI=QI~ € QS using a Schréder equivalence and (19), whence Q S~ = Q. Therefore

(Q:R)¥=0Q;RC=Q(E\RC=QSE=RC=Q(E=-RC=Q(E=+RC=QE=RC
= Q(E+E)(E-R)C=QC~ (E-R)C= QC(E=-R)C= QS C(E-R)C = QCS(E=R)C
= QC(E\R)IC=Q4E\R)IC=Q4(E\(RC)) = Q‘(E\R) = Q*; R?

using Theorem 1.4, that Q is up-closed, (17), (13), Theorem 1.3, (12), (23), Theorems 1.6 and 1.4, (10) and (21).

4. Let R be a vector. Then R = RI C RS C RT =R using (19), whence R = RS.

5. This follows from the first claim and Theorems 3.4, 3.5 and 3.6.

6. (Q;R);E=Q ; (R;E)=Q ; R using the first two claims since R is up-closed. Clearly PRS = PR if R is up-closed.
Moreover RY; E=R?; E9 = (R ; E)4 = RY using Theorem 5.4, the third claim and the first claim since R is up-closed.

7. (Uie; RDS = Ui (RiS) = Uiy Ri using that R; is up-closed for each i € I. Moreover ([);c;Ri)S C [;g;(RiS) =
Micr Ri = (Nieg RS (Nic; RS using that R; is up-closed for each i € I and (19).

8. The preceding claim implies

(Nicr Qi) s R=(Nics Qi) E\R) = (Mics Qi)SE+R) = (N Qi) (E+R)
= Nier(QiE+R)) =Nic1 (QSE=R)) = Nic; (QUE\R)) = Nies(Qi s R)

using Theorem 1.4 and (17). O



200 W. Guttmann / Journal of Logical and Algebraic Methods in Programming 83 (2014) 194-211

3.4. Computations

In the remainder of this paper we look at multirelations of type A <> 2B where A = B. Such multirelations model
computations that involve two kinds of non-determinism associated with players in a game [22] and sometimes called
angelic and demonic [1,24]. The underlying intuition is that there are two players, the ‘angel’ who makes a choice
and the ‘demon’ who subsequently makes a choice based on the angel’s selection. The following description is taken
from [13].

Consider a multirelation R : A <> 24, a state x € A and the set of subsets Ys = {Y C A | Ryy} to which x is related. The
outer set structure of Y5 represents angelic choice: the angel chooses a set Y € ¥5. The inner set structure of Y5 represents
demonic choice: the demon subsequently chooses an element y € Y which is the next state.

For example, let A=1{0,1,2,3,4} and let R: A < 24 be given by

0 — {{1,2},{1.3,4}}
1~ {{1}.{2}}
2~ {{1,2}}

3 » {0}

4 » U

It describes the following computation. In state 0 an angelic choice between two sets {1,2} and {1, 3,4} is made. If the
angel chooses {1, 3,4} the demon chooses which of 1, 3 and 4 is the next state. If the angel chooses {1,2} the demon
chooses one of 1 and 2 as the next state. State 1 has a purely angelic choice between states 1 and 2, because each inner
set is a singleton set in which the demon'’s choice is fixed. State 2 has a purely demonic choice between states 1 and 2,
because the outer set is a singleton set in which the angel's choice is fixed. In state 3 the computation fails to progress
since the demon cannot choose from the empty set. In the game interpretation this means that the angel wins; in terms of
refinement this means that any specification is satisfied. In state 4 the computation fails to progress since the angel cannot
choose from the empty set. In the game interpretation this means that the demon wins; in terms of refinement this means
that no specification is satisfied.

The multirelation R is not up-closed, but can be extended to an up-closed multirelation Q = RS by adding the required
supersets. Adding a superset Z of a set Y to which x is related does not change the computational interpretation. This
just increases the angelic choice by options which are not interesting for the angel because they subsequently allow more
choices for the demon. For example, in Q the state 0 is related to {1, 2, 3}, but angelic choice prefers {1, 2} so as to restrict
demonic choice as much as possible.

In the remainder of this paper we focus on up-closed multirelations. They feature a nice interplay between the outer
and the inner set structures. Forming the union of up-closed multirelations simultaneously increases angelic choice and
decreases demonic choice, while intersection simultaneously decreases angelic choice and increases demonic choice. Union
and intersection thus provide angelic and demonic choice, respectively, at the level of computations.

Angelic choice and demonic choice are duals of each other. In an alternative computational interpretation the outer set
structure describes demonic choice and the inner set structure describes angelic choice [7]. Then union represents demonic
choice and intersection represents angelic choice.

4. Infinite computations

Multirelations have no particular means for representing infinite computations. The situation is akin to relational com-
putation models like those of [17]. A special multirelation such as O or T could be interpreted as an infinite computation.
However, the properties ONR=0 and OUR=R=TNR and TUR =T would imply that finite and infinite computations
starting in the same state cannot be represented independently.

In this section, we extend the multirelational model to represent infinite computations independently of finite com-
putations. The general idea is the same as for relations, namely to extend the state space by a special element oo that
represents the outcome of an infinite computation. We therefore consider up-closed multirelations of type A <> 24 where
oo € A. Note that we do not add traces - finite or infinite — but maintain that multirelations ignore the intermediate states
of a computation.

4.1. A special state

State spaces extended this way are typically structured by a partial order, for example, the flat order with oo as least
element. We use an alternative approach to distinguish co by considering the special multirelation N : A <> 24 given by

Nyy & X =00

For A = {00, 1, 2} its matrix is
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00l2

ca8787

oo [

—_

Theorem 7.4 since N is a vector.
2. N is surjective as TN = TNT =T using that N is a vector and the Tarski rule with N # O.
3. Using the preceding claim, T € N~N is equivalent to NT € N, which holds since N is a vector.
4. TNYT =T using the Tarski rule since N 7 O implies N~ # O.
5. NONRCNand NNR=I(NNR) CT(NNR). Moreover NNT(NNR) €N and
NATINNR)=NNT(NTNR)=NNTN"R=NTNTN"R=NTN"R=NN"RCIR=R

using that N is a vector and injective.
6. This follows from Theorem 3.3 since N is a vector. O

4.2. The endless loop

Based on N we define the multirelation L : A <> 24 which represents the endless loop. It relates each element of A to
every subset of A that contains oo and is given by

L=T(NNE)

A simple calculation shows Lyy < oo € Y. For A = {00, 1, 2} its matrix is

o012

e 837

The following result gives properties of L.

Theorem 9.

L=TN™E.
L~“T=E"N.
. Lis total.

. L is up-closed.
. L™ is a vector.
TLCE\L

. L(E\N)=T.
.N=(ENDLT.

0 UDU A WN
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9.
10.
11
12.
13.
14.
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NNE=NNL.

L4=L.

L; R=TN“R=T(NNR).

LCL; RifandonlyifNNECR.
L=L;RifandonlyifNNE=NNR.
L=L;L=L;E

Proof.

00 OO UTA WN —

11
12.

13.
14.

.L=T(NNE)=T(NTNE) =TN~E using that N is a vector.

. LYT=E"NTT=E>NT =E>N using the preceding claim and that N is a vector.

. LT=TNYET=TN~T =T using the first claim and Theorems 1.1 and 8.4.

. L is up-closed using the first claim and Theorems 7.5 and 7.6.
.TL=TT(NNE)=T(NNE) =L, whence L™ is a vector.

. ETL=TL =L using Theorem 1.1 and the preceding claim. Hence TL C E\L using (4).

. L(E\N) = TN~E(E\N) =TN“N =TT =T using the first claim and Theorems 1.5 and 8.3.

. (ENLT=(ENTNE)T = EE-NT = EE-N = EE-N = (E/E)N = IN = N using the first claim, that N is a vector and

Theorems 8.2 and 1.2.

. NNE=NNT(NNE)=NNL using Theorem 8.5.
10.

LI =LC=TNYEC=TN"E=T(NTNE) = T(NNE) using the first claim, (24) and that N is a vector. Hence
LUL =TN"EUTN"E=TN~(EUE)=TN"T=T

using the first claim and Theorem 8.4. Moreover
LA =TLNTINNE)=T(INNENTL)=T(ENNNL =TENNNE)=TO=0

using the fifth claim and the ninth claim. Thus L4 =L.
L; R=L(E\R) =TNYE(E\R) =TNYR =T(NTN R) = T(NN R) using the first claim, Theorem 1.5 and that N is a vector.
Using the preceding claim the backward implication holds by

L=TINNE)CT(NNR)=L;R
The forward implication holds since the ninth claim and the eleventh claim and Theorem 8.5 imply
NNE=NNLCNN(L; R =NNT(NNR)=NNR

This holds by replacing € with = in the preceding two calculations.
This follows from the preceding claim and the ninth claim. O

The computational interpretation of L is as follows. In each state, the best choice for the angel is the set {oo}, whence

the demon will choose oo; thus oo is the unique outcome. For every multirelation R such that L C R, the angel can force
this outcome by choosing the set {oco}. For every multirelation R such that R C L, the demon can force this outcome since
any set that can be chosen by the angel contains oco.

4.3. Adding the special state

In Section 5.3 we will use the relation K : 24 <> 24 whose converse adds oo to a set. It is given by

K= (E-(EUN))

A calculation shows Kxy < X =Y U {oco}. For A = {00, 1, 2} its matrix is

00l2

caN887

N~ NS

002
ool
0012

The following result gives properties of K.
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Theorem 10.
1. Kis bijective.
2. KCL-T.
3. K¥ € Sand | C SK and K is antisymmetric.
4 L"TNICKand L~>TNICK™.
5. KK=Kand KK CKC K Kand KK~ CK~ C KK
6. RK™ = RNLIifR is up-closed.

Proof.

1. This follows immediately from (17).
2. This is implied by the following calculation, which uses Theorems 8.2 and 9.2:

K= (E=(EUN)) CE”/(EUN)” =E (EUN)=E EUE 'N=E ENE 'N=E-E NE N

= (E\E)" NE"N=S~NL"T

w

. The preceding calculation also implies K~ C S, whence | C SK using the first claim and KNK>~ € S~ NS C | using (19).
4. The above calculation also yields L“TN S~ =E~/(EUN)~. Moreover | =1~ € S~ using (19), and E € EUN implies
I € E\(EUN) using (4). Hence

L"TNICLYTNS  N(E\(EUN)) = (E7/(EUN)") N (E\(EUN)) = (E=(EUN)) =K

Thus L=TNI=(L-TNI) CK-.
5. (EUNK=EKUNK=E(E=(EUN)) UNK=EUNUNKC EUNT=EUN using (18) and that N is a vector. Hence
K C (EUN)\(EUN) using (4). But also

K=(E+(EUN)) CE”/(EUN)" C(EUN)”/(EUN)~

using (2). Together K € ((EUN)-(E UN)). Hence

K~ C ((EUN)+(EUN)) = (EUN)=E)(E=(EUN)) =K~K

using (12) and Theorem 1.3. This implies K € KK and K~K~ € K~ using the first claim. Therefore KK~ C K™~ again
using the first claim and also KK C K. Thus KK™~ C K, which implies K € KK using the first claim again.

6. RK™ C RS = R using the third claim and that R is up-closed. Moreover RK~ C RTL C TL =L using the second claim
and Theorem 9.5. Also RNL=(RNTL)I=R(L~TNI) C RK~ using Theorem 9.5 and the fourth claim. O

5. Approximation

The solution of the recursive specification R = f(R) is the least fixpoint of the function f in a suitable approximation
order. Instantiating f with the identity function yields the endless loop, which is represented by the multirelation L. Hence
L should be the least element of the approximation order. Because L is neither O nor T, the subset and the superset order
cannot be used for approximation. In this section, we use RelView to derive a suitable approximation order.

5.1. Deriving an approximation order

The general idea is to look for a relation that satisfies a few properties expected of approximation, but to not im-
pose unnecessary constraints. Let C denote the approximation relation on up-closed multirelations; reasonable properties
are:

e L is a partial order,
e L is the C-least element,
e U, N, : and -4 are C-isotone.

We implement a RelView program that constructs the C-least relation C that satisfies these properties. In the following we
describe the relational constructions; the implementation is given in Appendix A.
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Because C applies only to up-closed multirelations, we first need to enumerate these. The following result gives the set
of up-closed multirelations as a vector using the parallel product of relations.

Theorem 11. The vector (E~(1||S) N E )T : 24%2° < {x} represents the set of up-closed multirelations of type A <> 25.

Proof. Let p;: A x 28 < A and py: A x 28 < 2B be projections. Then

R: A < 2B is up-closed

VX,Y,Z:Ryy AY CZ= Ry

VX,Y,Z :Exy)r ASyz = Ex.2)R

VX,Y,Z :E”Rray) ASyz = E”Rv2)

VX,Y,Z:(3Qu:E7 Ry AP1yx A P2uy) ASyz = E7Rx,2)

VX, Z:—3Y : (Fu:E” Ry A Piyx A P2uy) ASyz A —E7Rr(x.2)

VX, Z: =3 E7 gy A P1ux A QY i P2y ASyz) AE Rx2)

VX, Z:=3u:E7 Ry A Prux A (P2S)uz A BV E Ry AP1yx A D2y72)
=3, v, %, Z :E7ju A P1ux A (P29)uz AE Ry A P1yx A D2yz

—3u,v:E Ry AE Ry A @X:P1ux AD1 ) A (3Z: (D2S)uz A D27 2v)
=3, v:E Ry AE Ry A (P11 )uy A (P2SP2 7 )y

=3v: (Ju:E" gy A (P11p17 N P2SP2 7 )uy) AE Ry

—Av: (E7(IS)) g, AE Ry

=3v: (EZ(IS)NE")
=((E-IS)NE)T)
(E-QIS)NE)T

Rv

SN N R N N

Rx

¢

Rx
The ranges of quantified variables are x€ Aand Y,ZCB and u,ve A x 2B, o

A construction described in [2] transforms this vector to a relation that contains one column for each up-closed multire-
lation:

~

Einj((E-(IIS)NE")T)

For every vector V # O, inj(V) is an injective mapping such that inj(V)™T = V. Each column of the resulting relation is
the row-wise representation of the entries of an up-closed multirelation. For example, the following relation is obtained for
A=B={c0,1}:

O— AN M 10O~ ™M 0 O b~ 00 D
— o = = = = = = A A AN NN

O =AM 1O ©
N MMM MM

—
AN <H LD O D~ 00D AN AN

Columns 1, 15, 16, 31, 36 contain the multirelations O, L, E, N, T, respectively.
The range of this relation is the set of up-closed multirelations, and hence the domain of the approximation relation. We
apply the following algorithm to compute the approximation relation based on the above requirements:
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C:={(, R) | R up-closed}*
while C changes do
foreach (Q, R) e C do
for each up-closed P do
C:=CU{(PUQ,PUR),(PNQ,PNR),(Q;P,R;P),(P;Q.P;R),(Q%RH}
[ = E*

The initialisation makes L the C-least element. The update in the for-loops ensures that U, N, ; and 4 are C-isotone.
Forming the reflexive-transitive closure * ensures that C is a preorder. The only requirement not guaranteed is that C is
antisymmetric.

The RelView implementation of this algorithm uses library functions to convert between multirelations of type A <> 28
and vectors of type A x 28 « {x}. The vector representation is used to index a multirelation in the above enumeration with
the help of a symmetric quotient. The index is used to extract entries from C and to add new entries to C. The multirelation
representation is used to calculate the multirelations by which C is updated.

Applying the algorithm for A = B = {00, 1} gives C = T, which is not antisymmetric. It is therefore necessary to restrict
the set of up-closed multirelations. Comparing with relational computation models such as those of [17,8] we find that some
up-closed multirelations represent non-strict computations. For example, column 21 of the above enumeration contains the
multirelation

<273

In state oo the outcome is 1; in state 1 the outcome is co. Thus the computation delivers an outcome even if the preceding
computation fails to terminate.

5.2. Strict multirelations

A multirelation R is strict if L=L; R. Letting the endless loop be a left annihilator of sequential composition characterises
strictness also in various relational computation models [12]. For multirelations, strictness is equivalent to each of NNE =
NNR and NNL=NNR by Theorems 9.13 and 9.9.

The following result gives the set of strict multirelations as a vector using the tupling of relations.

Theorem 12. The vector (E~ /[I, E]) N (E~/[I, E)NT : 24%2" <5 (x} represents the set of strict multirelations of type A <> 24.

Proof.

R:A <24 isstrict

NNECRANNRCE

(Vx, Y : (NN E)yy = Rxy) A (VX, Y : (NN R)xy = Exy)

(VX, Y : Nyy A Exy = Ryy) A (VX, Y : Nyy A Ryy = Exy)

(Vx, Y :x=00AExy = (x,Y) €R) A (VX, Y :X=00 A (X, Y) € R = Exy)
(VX,Y :x=00 AEoy = Exy)R) A (VX, Y :x=00 A =Eey = (x,Y) ¢ R)
(VX, Y 2 loox A Esoy = Ex,v)R) A (VX Yt loox A Esoy = Ex,v)R)

(Vx, Y : [, Eloey) = E7Rev)) A (VX Y [, Eloory) = E Rixy))
(E7/1LE]) oy A (E /1L ED) gy

3x: (E7/[LE]) g, A (E /1L El) g A X =00

3x, Y : ((E7/0LE]) N (E"/[LE)) g, A Nay ATys

< (((E=/0.EI)N(E™/ILEN)NT),,

The ranges of quantified variables are x€e A and Y CA. O

S 2 2 I G

We apply the above construction again to enumerate all strict, up-closed multirelations as the columns of a relation:

~

Einj((E-(1IS)NE™)TN((E7/IILE]) N (E /[, E]))NT)

For example, the following relation is obtained for A = B = {00, 1}:



206 W. Guttmann / Journal of Logical and Algebraic Methods in Programming 83 (2014) 194-211

— AN <O O

R
:

Columns 1, 3, 4, 6 contain the multirelations NN L, L, E, NUL, respectively. The matrix comprises columns 13-18 of the
matrix in Section 5.1.
The following result shows that many multirelational operations preserve strictness.

Theorem 13.

1. L, E,NNLand N UL are strict.

2. Q ; Risstrictif Q and R are strict and Q is up-closed.

3. R%is strict if R is strict.

4. Ujes Ri and (M;¢; Ri are strict if R; is strict foreach i € I and I # §.

Proof.

1. These claims follow from Theorems 9.13 and 9.9 and NN(NNL)=NNLand NN(NUL)=NNL.

2.L;(Q;R)=(L;Q); R=L; R=L using Theorem 7.2 as Q is up-closed and that Q and R are strict.

3.L;RY=L7; R9=(L; R)? =L9 =L using Theorems 9.10, 9.4 and 7.3 and that R is strict.

4. NN Ui Ri =Ujet (NN Ry) = U;;(NNL) =NNL using that R; is strict. The assumption I # ¢ is needed for the
last equality. Moreover NN (;; Ri = ;g (NN Ry) = [;g;(NNL) =NNL using that N distributes over non-empty
intersections and that R; is strict. O

A strict multirelation is obtained from a multirelation R by applying the function s(R) = (NN L) U (NN R). The following
result shows properties of s.
Theorem 14.

1. Both the image of s and the fixpoints of s are precisely the strict multirelations.
2. sis C-isotone and idempotent. B
3. s(O)=s(N)=NNLands(Ty=NULands(L)=Lands(E) =E.

Proof.

L. NNS(R) =NN((INNLUMNNR)Y=(NNNNLUNNNNR)=(NNL)UO=NNL shows that s(R) is strict. A strict
multirelation R is a fixpoint of s since

sS(A)=(NNL)U(NNR)=(NNR)UNNNR)=(NUN)NR=TNR=R

A fixpoint of s is clearly in the image of s.
2. s is C-isotone since N and U are C-isotone. By the preceding claim, s(s(R)) = s(R) since s(R) is strict.
3. These claims follow by simple calculations using the definition of s and Theorem 9.9. O

5.3. Deriving an approximation order (continued)

We apply the algorithm of Section 5.1 for A = B = {00, 1}, but this time restricted to the strict, up-closed multirelations.
The result is

— AN F 0 O

SO W N
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Rows and columns are numbered according to the enumeration produced in Section 5.2. RelView easily confirms that this
relation is antisymmetric, hence a partial order. Its Hasse-diagram computed by RelView is shown below. Every node is la-
belled with the image of state 1 in the corresponding multirelation, that is, with the outcome for input 1 to be interpreted
as in Section 3.4. In each set, only the C-minimal subsets are given; their upward closure is not included:

0 {13} {0}
NN S
{{oo, 11} {{oo}h,{1}}
NS
{{oc}}

Applying the algorithm of Section 5.1 for A = B = {00, 1, 2} also yields a partial order. Its Hasse-diagram is:

0 {{1,2}} {1} {2}} 1423} {0}
T T T Tt Y~
{{w}172}}>£oo,1},{172}} {{0072}T,{172}} {{oo,2T},{1}} {{oo,l},{2}}><{{oo}7{T1},{2}}
{{oo,1}} {{o0,2}} X {{o0,1},{00,2},{1,2}} )<{{oo},{1}} {{oo}{2}}
{{oo,1},{0,2}} {{oo},{1,2}}

\/

{{oo}}

Again the upward closure is omitted: for example, {#} represents the set 2 and {{oco,1},{2}} represents the set
{{oo, 1}, {00, 2}, {00, 1, 2}, {2}, {1, 2}}.
Denote the above order by C,. We observe the following about two sets related by this order Xs C, Y5:

e If Xs contains a set X that does not contain oo, then also Y5 contains X.
e If Y5 contains a set Y, then Xs contains Y or a set X such that co € X and Y contains all elements of X except
perhaps oo.

The underlying interpretation is that oo in a set in Xs may be replaced by any number of elements when going from Xs
to ¥5; a set in Xs that contains co may be omitted in Y5 and a set in Xs that does not contain co must remain in Y5s. Our
observations hold for A = {o0, 1} and for A = {00, 1, 2}, but we expect that they hold for arbitrary A. This generalises the
Egli-Milner order to sets of sets.

The above observations are formalised by

XSE2 ¥ & (VXeXs:oogX=>Xe¥)A
(VYeYs:EIXeXs:X:YV(ooeX/\XgYU{oo}))
The approximation order on strict, up-closed multirelations is =, applied pointwise to each state:
QCR & VxeA:QXx) CyR(X)

Here Q (x) = {Y | Qxy} is the image of x under Q and similarly R(x) is the image of x under R. The following result
expresses C in terms of relations.

Theorem15.Q TR < RNLC Q CRULIfQ and R are up-closed.

Proof. Q C R is equivalent to

VxeA:(VXeQ(X):00¢ X=XeRX)A
(VY eR(®):3IXe Q) :X=Y V(coe X AX CY U{oc}))
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The first term is equivalently transformed by

Vx:VXeQX):00¢ X=X e R(X)
Vx, X: Qxx = (00 ¢ X = Rxx)

Vx, X : Qxx = (00 € X V Ryx)

Vx, X : Qxx = (Lxx V Rxx)

Vx, X1 Qxx = (RUL)xx
Q CRUL

SRV O

The ranges of quantified variables are x € A and X C A. The second term is equivalently transformed by
VX:VY €R(X):IX€QX): X=Y V(00 € XA X CY U{oo})

VX, Y Ry = 3X: Qux A(X=Y V(00 € XAXCY U{o0}))

VX, Y :Ryy = 3X: Qux A(Ixy V(00 € XAIZ: XS ZAZ=Y U{ox}))

VX, Y : Ry = 3X: Qux A (Ixy Vv (@Y :Lyx) A3Z : Sxz AKzy))

VX, Y : Ryy = 3X : Qux A (Ixy V ((TDyx A (SK)xy))

VX, Y : Ryy = 3X: Qxx A (Ixy Vv ((TL7 NSK),,, )

VX, Y : Ry = 3X: Qux A (1U ((TL) 7 NSK)),,

Vx, Y : Ryy = (Q(1U ((TL)” N SK))),,

RCQ(IU((TL)~ NSK))

I I O I

The ranges of quantified variables are x, y € A and X, Y C A. The result simplifies to
RSQ(U((TL™NSK))=QIUQ(L"TNSK)=Q U(Q NTL)SK=Q U(Q NTLK
=QUQLTNK)=QUQRK=QIUQSK=Q(USK)=QSK=QK

using that Q is up-closed and Theorems 9.4, 7.6, 7.7, 10.2 and 10.3. This is equivalent to RK™~ C Q using Theorem 10.1, and
thus to RNL < Q by Theorem 10.6 since R is up-closed. O

5.4. Median

Given the characterisation of Theorem 15, we find that T is the semilattice order induced by the median operation. By
Theorems 7.7 and 13.4 the strict, up-closed multirelations are closed under U and N and thus form a distributive lattice.
Hence we can look at the ternary median operation [9,6,5]:

(P,Q,RA)=PNQ)UQNR)URNP)
It is self-dual and a collection of its symmetries is given in [19]. Consider the instance
QNR=(L,Q,R=LNQUQNR)URNL)

Our previous result [10, Proposition 20] specialises to multirelations as follows.

Theorem 16. The strict, up-closed multirelations form a semilattice with meet m, semilattice order C and C-least element L. The
following hold:

1. QCER&< Q=QnNR.

2. N, U and n distribute over each other.
3,.QCR&EQNLCRAQCRUL

4, QNR=((RNLUQ =RNALUQ)IfQ CR.

Further results based on the median instantiate to multirelations. They include representations of C-least (pre-)fixpoints
in terms of C-least (pre-)fixpoints and C-greatest (post-)fixpoints. We present [10, Theorem 24] as an example.

Theorem 17. Let f be a C- and C-isotone function on strict, up-closed multirelations. Let f be the C-least fixpoint of f. Let vf be
the C-greatest fixpoint of f. Then the C-least fixpoint &f of f exists and satisfies §f = uf mvf = (vf NL) U uf.

We prove the following new result, which also holds in arbitrary pointed distributive lattices.

Theorem 18. C is the C-least partial order with least element L and isotone operations U and N.
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Proof. U and N are C-isotone by the distributivity properties in Theorem 16. Let < be a partial order with least element
L such that U and N are <-isotone. Let Q E R, whence RNLC Q CRUL. Hence (RNL)UQ =Q = Q N(RUL). First,
L < R implies RUL<RUR =R, and therefore Q = Q N(RUL) < Q NR. Second, L < R implies RNL < RNR =R, hence
Q =QU(RNL) < QUR, and therefore Q "R < (Q UR) NR =R. Together, Q <K QNR=<R. O

The following result shows that other operations on multirelations are C-isotone, too.
Theorem 19. -4 and ; are C-isotone on the strict, up-closed multirelations.

Proof. Let Q C R, whence RNLC Q C RUL. First,
RINL=RINLI=RULIcQicRNL¥=RIULI=RIUL

using Theorems 9.10, 5.7, 5.1 and 5.8. Hence Q9 C RY. Second,
(R;P)NL=R;P)N(L:;P)=RNL;PSQ;PS(RUL;P=(R;P)U(L;P)=(R;P)UL

using that P is strict, that R is up-closed and Theorems 9.4, 7.8, 3.1 and 3.7. Hence Q ; P C R ; P. Third,

(P;R)NL=P(E\R) NTL=P((E\R)NTL) € P((E\R) N (E\L)) = P(E\(RNL))

=P;(RNL)SP;Q S P;(RUL)=P(E\(RUL))=PE~RUL=PE-(RNL)

— PE-(RNTL) = PERNTL=P(E-RUTL) = P(E\R) U PTLC (P; R) UL
using Theorems 9.5 and 9.6, (6), Theorems 3.1 and 9.5, and that PTL C L by a Schroder equivalence. Hence P; Q T P; R. O
6. Conclusion

This paper shows that relations are useful for investigating multirelations and extending the underlying state space
to represent infinite computations. Our development essentially benefited from exploring the approximation order with
RelView, which led to the compact algebraic characterisation. In future work we will apply the given method to derive
approximation orders for further computation models.
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Appendix A. RelView implementation

sub (R) = epsi(R) \ epsi(R). { subset relation of size 2"dom(R) }
dual (R) = -R * syg(epsi(R),-epsi(R)). { dual of multirelation R }
comp(R,S) = R * (epsi(R) \ 9). { composition of multirelations R and S }
Upclosed (R) { enumerate all up-closed multirelations of size R }
DECL Prod = PROD(R*R",R"*R)
P,E,V
BEG

P = p-1(Prod)
E = epsi(P)

V = -((E” * par (I(R*R"),sub(R)) & -E*) * Lnl(P))
RETURN E * inj (V)" { every column gives a multirelation as a vector }
END
StrictUpclosed (N) { enumerate all strict, up-closed multirelations }
DECL Prod = PROD(N*N",N"*N)
E,EP,U,S
BEG

E = epsi(N)
EP = epsi(p-1(Prod

))
U = -dom(EP” % par (I (NxN"),sub(N)) & -EP")
S = dom( ((EP™ / [I(N*N"),E]) & (-EP" / [I(N*N"),-E])) =* N)
RETURN EP * inj (U & S)” { every column gives a multirelation as a vector }

END
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Loop (N) = L(N*N") * (N & epsi(N)). { multirelation representing the endless loop }
Strict (U,N) { select strict multirelations from up-closed ones }
DECL LL
BEG
LL = Loop (N)
RETURN U * inj ((r2v(LL & N) \ U)" & (U \ r2v(LL | -N)))"
END
col_index(U,R) = syg(U,r2v(R) * Lln(U)). { point indexing multirelation R from columns of U }
is0l(U,X,Y,2) = col_index(U,comp(X,Z)) & col_index(U,comp(Y,z))"
isor(U,X,Y,2Z2) = col_index(U,comp(Z,X)) & col_index(U,comp(Z,Y))"
is0j (U,X,Y,2) = col_index(U,X | Z) & col_index(U,Y | Z)".
isom(U,X,Y,Z) = col_index(U,X & Z) & col_index(U,Y & Z)".
isod (U, X,Y) = col_index(U,dual (X)) & col_index(U,dual(Y))".
APX (U, N) { least order satisfying constraints stated below }
DECL LL,A,Aprev,Atodo,PA,X,Y,Utodo, PU, Z
BEG
LL = Loop (N)
A = refl(trans(col_index(U,LL))) { order has least element LL }
Aprev = 0O(A)
WHILE -eq(A,Aprev) DO { order changed? }
Aprev = A
Atodo = A
WHILE -empty (Atodo) DO { process all pairs (X,Y) in current order }
PA = atom(Atodo)
Atodo = Atodo & -PA
X = v2r (U * dom(PA),LL)
Y = v2r (U * dom(PA"),LL)
Utodo = Lnl(U")
WHILE -empty (Utodo) DO { combine with all multirelations Z in U }
PU = point (Utodo)
Utodo = Utodo & -PU
7 = v2r (U * PU,LL) { multirelational operations are isotone }
A =27 | isol(U,X,Y,2) | isor(U,X,Y,2) | isoj(U,X,Y,2) | isom(U,X,Y,2) | isod(U,X,Y)
oD
OD
A = refl(trans(A))
OD
RETURN A
END
Hasse(A) = A & -I(A) & -((A & -I(A)) * (A & -I(A))).
APXrel (U,N) { order based on relational definition }
DECL LL,A,Todo,P,Q,R { gives the same result as APX }
BEG

LL = Loop (N)

A = O(U” % U)

Todo = L(A)

WHILE -empty (Todo) DO { process all pairs (Q,R) of multirelations in U }
P = atom(Todo)
Todo = Todo & -P
Q = v2r (U x dom(P),LL)

R = v2r (U x dom(P"),LL) { evaluate relational definition for Q and R }
IF incl(R & LL,Q) & incl(Q,R | LL) THEN
A=A]|P
FI
oD
RETURN A

END

{ The following functions are taken from RelView libraries. }
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par (R, S) { parallel composition of relations R and S }
DECL ProdDom = PROD(R*R”",S*S")
ProdRan = PROD(R"*R,S"*S)
BEG
RETURN (p-1(ProdDom) * R * p-1(ProdRan)”) & (p-2(ProdDom) * S * p-2(ProdRan)")
END

r2v(R) { transform relation R:A<->B to vector AxB<->1 }
DECL Prod = PROD(R*R",R"*R)
BEG
RETURN dom(p-1(Prod) * R & p-2(Prod))
END

v2r (V,R) { transform vector V:A*B<->1 to relation A<->B }
DECL Prod = PROD(R*R",R"*R) { the result has the same type as R }
BEG
RETURN p-1(Prod)” x (p-2(Prod) & V * Lln(R))
END
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Available online 12 February 2014 One of the most famous is graph theory. Classical relations, however, only reason about

connectivity, not about the length of a path between nodes. Generalisations of relation

Ilg?l’l"t‘;‘r’lrgds" algebra, such as the min-plus algebra, use numbers allowing the treatment of weighted
Semiring graphs. In this way one can for example determine the length of shortest paths (e.g.
Kleene algebra Dijkstra’s algorithm). In this paper we treat matrices that carry even more information,
Path algebra such as the “next hop” on a path towards a destination. In this way we can use algebra not

only for determining the length of paths, but also the concrete path. We show how paths
can be reconstructed from these matrices, hop by hop. We further sketch an application
for message passing in wireless networks.

© 2014 Elsevier Inc. All rights reserved.

It is our pleasure to dedicate this paper to Gunther Schmidt at the occasion of his 75th birthday. Gunther has been working in
the area of relation algebra for many years, publishing countless papers and two books. His first book particularly addresses the
relationship between relations and graphs. Relations are an excellent tool for analysing unweighted graphs; subsequently weighted
graphs were “algebraised” using matrices over reals or naturals, such as the min-plus algebra, a long-term interest of Gunther. In
this paper we continue this line of research and show how to treat matrices that contain even more information, not only numbers.
In this respect we illustrate, as Gunther did on so many occasions, that matrices are a powerful, concise and easy-to-understand
tool in computer science. So, all the best Gunther, and many more years of health and success!

1. Introduction

Concrete and abstract relation algebras have widespread applications in computer science. Using concrete relation al-
gebra, it is easy and concise to characterise and calculate with concepts such as orderings, equivalence relations, reflexive
closures, Church-Rosser theorems, etc. [1-5]. Concrete relation algebra can be represented either by sets of relations (pairs)
or by matrices over the Boolean algebra; it is well known that both representations are isomorphic.

Abstract relation algebra generalises matrices or sets and uses an axiomatic approach. This abstraction allows inherently
algebraic reasoning (often equational), which can be automated [6].

One of the most famous applications of relation algebra is graph theory (e.g. [4]). Characterising (unweighted) graphs by
their adjacency matrices allows calculations on graphs to be performed algebraically. For example, the reflexive transitive
closure can be characterised by the least fixpoint of x=a-x+ 1, and hence easily calculated by the Knaster-Tarski fixpoint

* Corresponding author.
E-mail addresses: peter.hoefner@nicta.com.au (P. Héfner), annabelle.mciver@mg.edu.au (A. Mclver).

http://dx.doi.org/10.1016/j.jlap.2014.02.009
2352-2208/© 2014 Elsevier Inc. All rights reserved.
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A B C D E F
e A 01 0 0 0O
B 1 01 1 0O
C 01 0 0 10
G Q D 01 0 0 0 1
E 0 01 0 0 1
F 0 00 1T 1O

E F
(a) 6-nodes graph (b) Corresponding Relation
A B C D E F A B C D E F
A /oo 1 00 oo o0 o0 A 01 2 2 3 3
B 1 oo 1 1 o0 oo B 1 01 1 2 2
C oo 1 oo oo 1 oo C 21 0 2 1 2
D Joo 1 o0 o0 o0 1 D 21 2 0 2 1
E oo oo 1 oo oo 1 E 321 2 01
F oo oo oo 1 1 o0 F 322110

(c) Corresponding Matrix (in min-plus algebra) (d) Reflexive transitive closure (in min-plus algebra)

Fig. 1. Graph, relation and reflexive transitive closure (min-plus algebra).

theorem. However, the reflexive transitive closure of a relation only determines whether two nodes are connected via a path
or disconnected. Relation algebra cannot be used to determine the length of a path between nodes, nor to handle weighted
graphs.

To overcome this deficiency (abstract) relation algebra was generalised and the developed techniques were extended
to semirings, Kleene algebras and similar structures (e.g. [7-9]). For weighted graphs the max-plus algebra [10], the min-
plus algebra' (e.g. [11]), the min-max algebra and fuzzy relations [12] turned out to be useful. Using these semiring-like
structures it is possible to formally derive algorithms, such as Dijkstra’s shortest-path algorithm or the algorithm of Floyd
and Warshall [13]. Other applications for this type of algebra include refinement [14], knowledge representation [15], social
choice theory [16], preference modelling [17,18] and program analysis [19,20].

This paper aims to formalise concepts of (wireless) networks algebraically. Based on previous work [21], we show that
path finding in a matrix-presentation of a network is not an easy task and that some new theory is needed. As a result,
this paper presents new definitions of “hops” and “paths” in an algebraic setting and discusses fundamental properties. To
guarantee applicability, we relate our formalism to routing protocols for wireless mesh networks. In this paper we focus on
characterising the basic concepts, not on algebraic reasoning.

The paper is organised as follows. In Section 2 we explain the problem of describing paths algebraically in the context of
routing protocols for wireless mesh networks. Section 3 recalls the basic algebraic constructions we need, and in Section 4.1
we set out an algebraic development for paths as sequences of nodes. Finally, in Section 5, we illustrate the ideas on a small
example taken from routing.

2. Ahidden path

Let us first present the problem at hand. For this purpose, we assume that the reader is familiar with relations and
relation algebra.” The remaining necessary algebraic foundations are formally introduced in Section 3.

2.1. The “classical” encoding

It is well known that matrices over Boolean algebras can be used to describe (unweighted) graphs by their adjacency
matrices. This (essentially) yields relation algebra. An example is given in Fig. 1(b), which encodes the graph presented in
Fig. 1(a). It is also known that the reflexive transitive closure operation (Kleene star) determines the connectivity between
nodes. In the example there is a path between all nodes, i.e., all nodes are connected with each other. Hence the reflexive
transitive closure is the all-relation T (T ;; =1 for all i, j). However, this result neither indicates the distances between
nodes nor the actual paths.

The min-plus semiring can be used to determine path lengths. This algebra uses R>q U {oo} as carrier set, defines
addition as min, multiplication as +, and Kleene star as a* = 0. As usual, these operations can be lifted to matrices. Fig. 1(c)
shows the characterisation of the graph of Fig. 1(a), using the min-plus algebra; Fig. 1(d) the reflexive, transitive closure—it

T This algebra is sometimes called tropical semiring.
2 The definitions of abstract and concrete relation algebras are given in Appendix A.
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A B C D E F A B C D E F
A (6,00) (B,1) (g,00) (€,00) (g,00) (&,00) A (¢,0) (B,1) (B,2) (B,2) (B,3) (B,3)
B (A,1) (g,00) (C,1) (D,1) (&,00) (&,00) B (A,1) (&,0)0 (C,1) (D,1) (C,2) (D,2)
C (6,00) (B,1) (&,00) (g,00) (E,1) (€,00) C (B,2) (B,1) (&,00 (B,2) (E,1) (E,2)
D | (¢,00) (B,1) (&,00) (&,00) (&,00) (F,1) D (B,2) (B,1) (B,2) (&,0) (F,2) (F,1)
E (6,00) (g,00) (C,1) (&,00) (g,00) (F,1) E (C,3) (C,2) (C,1) (F,2) (&,0) (F,1)
F (6,00) (&,00) (g,00) (D,1) (E,1) (&,00) F (D,3) (D,2) (E,2) (D,1) (E,1) (&,0)
(a) Matrix using next hops and hop count (b) Reflexive transitive closure

Fig. 2. Matrix representation of Fig. 1(a) and Kleene star, using next hops.

shows the distances between nodes, but still no paths. An entry labelled with oo indicates that there is not path between
nodes.

2.2. Wireless mesh networks and routing

To encode paths in a matrix-model, one can calculate with language-like models (see e.g. [13]). In this paper we use
an algebraic model inspired by routing tables as they are used by nodes in a (wireless) network to forward data packets;
in particular routing tables used in wireless mesh networks. Wireless mesh networks (WMNs) are self-organising ad-hoc net-
works that support broadband communication without relying on a wired backbone. Instead of having a central component
(router), each node in the network acts as an independent router. Route finding and route maintenance are critical for the
performance of these networks. A widely used routing algorithm for WMNs is the Ad hoc On-Demand Distance Vector
(AODV) routing protocol [22].

For the purpose of this paper, we use AODV as motivating example; the presented theory, however, applies to other
routing protocols as well. AODV is a reactive protocol, i.e., route discovery processes are only initiated when needed. As for
most routing protocols, the basic idea of AODV is inspired by (a variant of) Dijkstra’s shortest path algorithm. This shortest
path algorithm keeps a record of the paths from a source, extending those paths in each iteration of the algorithm. AODV is
based on a distributed version of this idea. Instead of having global knowledge, each node maintains a routing table, which
is updated whenever messages are received.

2.3. Next hops and routing tables

Since Dijkstra’s shortest path algorithm can be modelled by an algebraic approach [23,13], it is no surprise that similar
techniques can be used for modelling routing tables [21]: entries in the table contain information for each possible destina-
tion, including the next hop (not the entire path) together with the total number of hops required to reach the destination.
The next hop specifies a neighbouring node where the packet has to be sent to reach the destination; the hop count specifies
the length of the entire path. As before the length of a non-existent path has length oo; in case no next hop exists—either
no path exists or it is the trivial path with hop count 0—we use the symbol ¢.

As for relations and the min-plus algebra, any graph can be encoded as a matrix using the introduced pairs (Fig. 2(a)).
Fig. 2(b) shows a matrix indicating all shortest paths of the graph of Fig. 1(a) (this matrix can be determined by the Kleene
star of the matrix of Fig. 2(a)). In our model [21], we use pairs (in, x) as matrix entries, where m indicates the next hop and x
the hop count. Formally, we assume an ordered set (X, <) of node names, and calculate using (X x N\{0}) U{(¢, 0), (g, c0)},
where ¢ ¢ X. The two special entries (¢,0) and (e, 00)> hence no next hop must be given.

A (global) snapshot is a n x n matrix of such pairs. Each line of a snapshot describes a routing table of the corresponding
node. In the presented example (Figs. 1 and 2), the routing table of node F is represented by the matrix’ last row. F’s entry
for destination A (first column) has its next hop registered as D with a hop count 3, whereas the intermediate nodes D
and B have the next hops B and A, and hop counts 2 and 1, respectively.

In [21] it is shown that the set of all snapshots form a Kleene algebra, which allows algebraic modifications.

2.4. The ad hoc on-demand distance vector protocol

Each routing table (row of a snapshot) represents the local knowledge of a node. Local knowledge is often neither
complete nor optimal, i.e., there might be routes in the network, which have not yet been discovered; or the routing protocol
might have failed to establish the shortest route—these discovered routes are indicated by the precise matrix entries.

Routing tables (and snapshots) are updated as a result of message passing. In case of AODV, a route discovery process
of node A searching for a route to node D (the destination) starts with A broadcasting a route request (RREQ) message,
which is received by all nodes within A’s transmission range. If an intermediate node (not the destination) receives a RREQ
message and does not have a valid entry for the destination in its routing table, the request is forwarded by re-broadcasting

3 We only use pairs to be consistent with other elements of ¥ x N\{0}. state that there is a trivial path of length 0 and no path at all (a path of
length oo).
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the RREQ message. During this forwarding process, the intermediate node updates its routing table and adds a “reverse
route” entry with destination A into its routing table, indicating via which next hop A can be reached, and the distance in
number of hops.

As soon as the RREQ is received by the destination itself or by a node that knows a valid route to the destination, a route
reply (RREP) is generated. In contrast to RREQ messages, a RREP message is unicast, i.e., it is only sent to a single node,
not to all nodes within transmission range. The RREP message travels from its generator (either D or an intermediate node
knowing a route to D) back along the established route towards A, the originator of the RREQ message. All intermediate
nodes on the selected route will process the RREP message and, in most cases, forward it towards A. By passing a RREP
message towards A, a node adds a “forward route” entry to its routing table.

The route discovery process is completed when the RREP reaches node A; an end-to-end route from A to D has been
established, and data packets can start to flow. Full details can be found in RFC 3561 [22], the de facto standard of AODV.

2.5. Message passing

We observe that messages are either broadcast or unicast: broadcast messages are intended for any node in transmission
range, whereas unicast messages are addressed to a single node. Thus unicast messages are only received by the addressee,
and any other node which picks up the message simply ignores it. Message passing can be modelled by algebraic matrix
operations [21]. At the algebraic level message sending is expressed by a +b + b - ¢, for some algebraic elements a, b, c
(details are given later).

It has been shown that broadcasting a message can “easily” modelled in algebra, as long as the current topology b is
given. Unicasting, however, is a much harder task since knowledge about the next hops needs to be distilled from the
snapshot. To explain this desire we revisit the example an consider again the matrix of Fig. 2(b).

A B C D E F

(8,0))(3,1) (B,2) (B,2) (B,3) (B,3)
(A, DY (6,00 (C,1) (D,1) (C,2) (D,2)

(BR) (B,1) (5,00 (B,2) (E.1) (E2)
(B,§;\m (B.2) (£.0) (F,2) (F,1)
(C,3) (wa (6,00 (F,1)
(D,3) (D,2) (E,2)(D,1)| (E,1) (&,0)

The first entry in the last row only indicates the existence of a path from F to A of length 3, with given next hop D.
A message needs to be sent to D first (via the link (D, 1)). Node D, after it has received the packet from F, inspects its
own routing table (4th row of the matrix) and determines that its own path to A has B as next hop. Hence the packet
is forwarded via the link (B, 1). This forwarding continues until the destination A is reached. This “hopping from node to
node” is one of the fundamental ideas of routing in (wireless) networks. It allows flexible changes in the path information
without informing every node.

Assuming that one can distill the marked entries from the matrix, then this matrix can be used as topology-matrix
b in the above equation, which then models unicast algebraically. The main contribution of this paper is to determine an
algebraic presentation of paths, which paves the way for algebraic modelling and algebraic reasoning for networks in general
and routing in particular. As an example it should be possible to give algebraic characterisations of properties for routing
protocols, that should be guaranteed:

TmO N ®>

e Packet delivery: when a node has information about a destination D, then the intermediate nodes do so as well;
e Loop freedom: at no time should there be a non-trivial loop in the snapshot.

These properties might be obvious for algorithms such as Dijkstra’s shortest path. However, we have shown that in AODV
snapshots only reflect local knowledge about the networks and hence theses properties have to be guaranteed. Both proper-
ties can be characterised over paths; hence it is necessary to distill paths out of a given matrix. Of course one can just use
domain-theoretic reasoning, but a purely algebraic approach brings several advantages, such equational reasoning and proof
automation with off-the-shelf automated theorem provers [6].

3. Kleene algebras, products and special elements

In this section we briefly recapitulate the algebraic theory needed. It is well known that semirings and Kleene algebras
model sequential composition, (non-deterministic) choice and, in case of Kleene algebra, finite iteration in a first-order
equational calculus.

Formally, an idempotent semiring (i-semiring) is a quintuple (S, +,0, -, 1) such that (S, +,0) is an idempotent commu-
tative monoid, (S, -, 1) is a monoid, multiplication distributes over addition and 0 is an annihilator w.r.t. multiplication -
The natural order < on S is given by a < b < a+ b =b. An i-semiring induces an upper semilattice in which a + b is the
supremum of a and b, and O is the least element.

A Kleene algebra is an idempotent semiring S extended by an operation *: S — S for iterating an element an arbitrary
but finite number of times. Such an operation has to satisfy the star unfold and the star induction axioms
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1+a-a*=a*, b+a-c<c = a*-b<c,

< <
< <

*

1+a*-a=a", b+c-a<c = b-a*<c.

The (direct) product of two i-semirings (Kleene algebras) forms again an i-semiring (a Kleene algebra) if all operations are
defined component-wise, i.e., (a1, az) + (b1, bp) = (a1 +az, by +b2), (a1, az2) - (b1, b2) = (ay -az, by -b2), and (ay, a2)* = (a7, ab).
In this case, the natural order is also component-wise. If the natural order should coincide with a lexicographical order, the
product becomes more intricate.

Theorem 3.1. (See [21].) Assume two totally ordered sets (N, <) and (H, C) with an isotone binary operation o on N and a binary
operation e on H that is strictly isotone, ie,aCb = (ceal”_ceb)A(aec”bec).
On the set M = (Nx H) U {_L, T} addition and multiplication is defined as

(m,x) ifxCy)vx=yAm=n),

(m,x)+(n,y) = { (n,y) otherwise,

(m,x)-(n,y)=(mon,xey),

for (m, x), (n, y) € N x H. For the special elements 1 and T choice is defined by | + r=r+ L =rand T4+r=r+T =T, and
multiplicationby L -r=r-L=1and T -r=r-T =r, forallr € M.

(a) Thestructure S = (M, +, T, -, L) isani-semiring,ifa C aeb foralla, b € H; the natural order coincides with the lexicographical
order (n,y) < (m,x) & (xC y)V (x=y Am=n); Listheleastand T the greatest element.
(b) Under the conditions of Part (a), setting r* = T for all r € M turns S into a Kleene algebra.

If we assume an ordered set (X, <) of node identifiers and the hop count to be an element of N\{0}, this theorem shows
that there is an underlying Kleene algebra behind the entries of snapshots (see Section 2). In this algebra (e, 0) relates to
T and (g,00) to L. Note that addition chooses the better route. Therefore the natural order reads as “worse than”. In
particular, (n, y) < (m, x) means that the entry (n, y) is worse than (m, x). Most often this implies that (m, x) has a smaller
hop count than (n, y). In the remainder we refer to this algebra as next-hop semiring.

If elements of i-semirings/Kleene algebras characterise single elements or transitions, whole transition systems are usu-
ally encoded by matrices.

Theorem 3.2. (See e.g. [24].) Standard matrix addition and multiplication turns the family M(n, K) of nxn matrices over a Kleene
algebra K into a Kleene algebra; the zero matrix is neutral w.r.t. 4+, and the identity matrix I w.r.t. multiplication. In case K has a
greatest element T, the matrix containing T at all positions is the greatest element in the matrix model.

The matrix algebra over the next-hop semiring is called routing algebra.
For our definition of paths, we also need the concept of irreducibility. Assume an upper semilattice (S, <) with the least
element 0 and + as join operation. An element a € S is join-irreducible if

Vb,c: a=b+c = (a=bva=c).

The next-hop semiring is selective, i.e., a+ b € {a, b}, hence every element is join-irreducible. Since addition on matrices is
defined point-wise, the property lifts nicely to matrices: a matrix is join-irreducible if all but one entries are equal to 0 and
if the single entry is join-irreducible w.r.t. the underlying algebra. In the routing algebra this means that there is at most
one entry different to (&, oo).

Assume an i-semiring with greatest element. In any matrix model, if an element a is join-irreducible, the equation
T -a-T fills the entire matrix with the non-trivial entry occurring in a. An example, using routing algebra, reads as follows

(A,2) (£,0) (&,0) (A,2) (A2) (A2
T-1 (€,0 (0 0 ]| - T=| A2 (A2 (A2
(€,0) (£,0) (&,0) (A,2) (A2) (A2

In case multiplication is defined, an element a is multiplicative-irreducible if

Vb,c: a=b-c = (a=bva=o).

In the next-hop semiring a is multiplicative-irreducible iff a = (%, 1) (for some * € X'), a= (¢,0) or a = (&, 0c0), meaning
that a route cannot be split up into two “proper subroutes”. Since multiplication is not point-wise on matrices, the property
does not lift nicely. In the next section we will discuss alternatives to this definition that can be successfully lifted to
matrices.
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(&,0) (e,00) (&,00)
(g,00) (g,00) (&,00)
(e,00) (&,00) (&,00)

Fig. 3. A pre-node.

4. Building paths using bricks
4.1. Nodes and tests

A path should always end up in a node. The simplest path is a node with a connection to itself. In the routing algebra
a node has exactly one entry different to (¢, co). Moreover, this value needs to be the multiplicative unit (¢,0) and on the
diagonal. An example is given in Fig. 3.

Definition 4.1. Assume an i-semiring S with greatest element T. An element a € S is a pre-node if it is a subidentity (a < 1),
join-irreducible, and satisfies T -a-T =T.

In models based on matrices, the subidentity-property forces the non-trivial value to sit on the diagonal.

In the setting of relation algebra, Schmidt and Stréhlein defined the concept of points [25]. They were inspired by the
“general theory of graphs”. The intuition behind both definitions is the same—modelling single nodes in a graph. A point in
a concrete relation algebra is modelled as a matrix that has exactly one row filled with 1’s. Although pre-nodes and points
are not equivalent, they are closely related; see Appendix A for more details.

Pre-nodes and points are also related to the concept of tests [26]. A test semiring [26] is a pair (S, test(S)), where S is
an i-semiring and test(S) C [0, 1] is a Boolean subalgebra of the set [0, 1] of S such that 0, 1 € test(S) and join and meet in
test(S) coincide with addition (+) and multiplication (-). By — we denote complementation in test(S). Since the test algebra
forms a Boolean algebra, the following shunting rule holds for p, g, r € test(S)

P-qsT < p<—q+r.

Idempotent semirings admit at least the test algebra {0, 1} and can have different test algebras. A semiring with test
algebra {0, 1} is called discrete.

In the matrix model, the maximal test algebra contains all diagonal matrices with tests of the underlying algebra on its
diagonal. Hence Theorem 3.2 can be extended to hold for Kleene algebras with tests.

Lemma 4.2. Assume a matrix-semiring M (n, S) of nxn matrices over an i-semiring S. The following properties hold:

(1
(2
3
(4

The identity matrix I equals the sum of all pre-nodes.

For two pre-nodes a, b witha #b,a-b =0.

Every node is a (join-irreducible) element of the maximal test algebra, but
not every join-irreducible test element is a pre-node.

o — — —

Proof. Parts (1) and (2) are straightforward, using arguments on the structure of pre-nodes. Part (3) follows by setting
=0 =) he(clcis pre-node, cq) D fOT @ node a. Basically, the idea is to create a diagonal matrix, which entries are 0, where the
pre-nodes a had a non-zero entry, and vice versa. Note, that the complement of a is in general not a pre-node. For Part (4)
we give a counter example. Assume S =test(S) = {0, p, —p, 1}; all operations are given by the Boolean algebra of tests. We

now consider 2x2-matrices. The matrix (g g) is a test in the matrix-semiring, but not a pre-node, since

ll.pO.ll_pp;éll
11 00 1 1) \p p 1 1) t
This lemma shows that the rule T -a-T = T is crucial for our definition of pre-nodes. However, it also shows that
pre-nodes often behave similar to tests.

Proposition 4.3. Assume a matrix-algebra over an i-semiring (a Kleene algebra) that has a discrete test algebra that is a maximal test
algebra. Then all tests are sums of pre-nodes; in case of 0, it is the empty sum.

Proof. Tests in a matrix-algebra that has a discrete test algebra that is a maximal test algebra are diagonal matrices. The
entries on the diagonal are either 1 or 0. Since matrices with exactly one 1 on the diagonal are pre-nodes, the claim is
trivial. O

In the general setting of semirings Lemma 4.2 does not hold; counter examples can easily generated by automated tools,
such as Mace4 [27]. For example, the following generated example presents a counter example of Lemma 4.2(2).
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~ =~ |

+ =9 o+
— = 9 o|o
e e

— = o a|a

All elements are join-irreducible, a and 1 are the only pre-nodes; but obviously a-1 = a. This counter example also illustrates
that 1 cannot be a pre-node, except it is the only one.

It has been shown in several situations that tests are a useful and powerful (e.g. [9,28]). Since we want to make use of
both concepts pre-nodes and tests, we combine them.

Definition 4.4. A node of an i-semiring is an element which is both a pre-node and a test.

For an i-semiring S, the set of all nodes is denoted by Ns.

Premultiplying an arbitrary matrix in the routing algebra by a pre-node, a node, or a test selects certain rows; hence
the routing table information about particular nodes can be selected. Postmultiplying selects columns, i.e., the matrix is
“restricted” to information about a particular node or a set of nodes.

It has been shown that i-semirings and Kleene algebras can be equipped with forward and backward modal opera-
tors [29], which can be defined via tests. These operators provide a concise and convenient algebraic framework for calculi
such as the wp calculus and predicate transformer semantics, but they have also been used in the context of routing [21].
In this paper we will use this concept to model paths. The (modal) forward box-operator |_]: S — (test(S) — test(S)) is
defined by

p<lalg ¢ p-a-—q<0, and [a-blp=a](|blp).

The forward diamond-operator |_) is the de Morgan dual of this operation, i.e., |a)p = —|a]—p. This operator will be used to
determine whether there is a route from p to q in a (checking p < |a)q). The backward operators are defined symmetrically
by p<lalg< —q-a-p <0, [a-blp=I[al([blp) and {a|p = —[a|—p. Others have derived many properties for modal Kleene
algebra (e.g., [29,30]); here, we only list properties used in the remainder. For an i-semiring S with a € S, p, q € test(S), we
have

p-a=0 ¢ (ap=0, la)p<q ¢ p<lalg, and |p-a)g=p-la)g.*
Note that diamond- and box-operators bind more tightly than addition and multiplication. Test semirings equipped with |_]
and |_) are called modal.

It is straightforward to see that both the next-hop semiring and the routing algebra are modal. Modal operators can be
used to check whether a route from p to q is known at a snapshot a, checking p < |a)q. The dual inequality p < (a|q checks
whether p is a known destination of q.

4.2. Bricks

Based on the definition of nodes we can now turn to paths. A path should list all intermediate nodes as 1-hop neighbours
and then finally reach the destination, where it “loops” forever. Remember Fig. 2(b): the path from F to D is given by 1-hop
neighbours—a packet travelling along that path needs to be sent via the 1-hop connection to D, then to B and finally to A.
That means that only entries of the form (x, 1), (¢,0) and (g, o) should be allowed.

If we are able to characterise matrices that have at most one entry of the form (x, 1) or (&, 0) (all other entries being
(g, 00)), then paths can be built from these elements. A matrix with one entry of the form (x, 1) would plead for something
like multiplicative-irreducibility on matrix level. However, as mentioned before the definition of multiplicative-irreducibility
does not lift to matrices. A counter example for this property, using elements of the routing algebra, is the following

(,00) (B,1) \ _( (B,1) (e,00)) ((e,00) (&,0)

(6,00) (g,00) )\ (6,00) (A,3) (&,00) (g,00) )"
Intuitively, the matrix on the left-hand side should be irreducible since the path (B, 1) cannot be split into two non-trivial
paths. However it can be split into two matrices, both different from the original one. The example also shows that the
splitting matrices can contain arbitrary entries; in particular entries with a hop count larger than 1. To exclude matrices

with multiple non-trivial entries, we can make use of join-irreducibility; to allow different positioning of an element in a
matrix, we will fill up the matrix using the “T - x - T-construction” and compare the results.

4 Symmetric rules for the other type of box- and diamond operator hold, but are not listed explicitly.
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Definition 4.5. An element a of an i-semiring S is called a brick if

(1) a is join-irreducible, and
(2) Vb,cca=b-c = (T-a-T=T:-b-TVvT-a-T=T-c-T).
The element ((a’oo) (B.1)
(€,00) (&,00)
Bs ={ae S |ais a brick}.

) is a brick. For an i-semiring, we denote the set of all bricks by Bs, ie,

Lemma 4.6. In the routing algebra, an element a is a brick if and only if it contains at most one entry of the form (x, 1) or (g, 0); all
other entries are (&, 00).

Proof. Join-irreducibility does not allow multiple non-(g, co) entries. Assume a matrix M that has an entry with hop count
larger than 1, say (B, 3), at position i, j, and that satisfies (2). In the next-hop semiring such a single entry can be split into
two non-trivial entries: for example, (B,3) = (B, 1) - (A, 2). It is easy to construct matrices N and O such that M =N-0. In
detail, all entries of N and O are equal to (&, c0), except N;j and O j, which are (B, 1) and (A, 2) respectively (for some k).
Neither T-N-T=T-M-Tnor T-N-T=T-0 -T hold, hence (2) is not satisfied, a contradiction. O

Corollary 4.7. In any algebra that satisfies the Tarski-rulea #0 = T -a-T = T the second item of Definition 4.5 is a tautology.
Therefore, in such algebras, a brick is equivalent to a join-irreducible element.

However, most i-semirings do not satisfy the Tarski-rule, e.g., the next-hop semiring and the routing algebra. Hence the
concepts of join-irreducibility and bricks are different.

4.3. Paths

Finally, we can define paths as a sequence of bricks (between nodes) leading to a single node, the destination. Before
we give a formal definition, we look at some examples of paths and non-paths. The first example, depicted in Fig. 4, shows
a simple path, leading from C via B to A. We notice that a matrix, modelling a path, should only contain entries of the
form (x,1), (e,00) and (g,0) (as mentioned before). We further notice that every row has exactly one entry; and every
column has exactly one entry as well, except the column containing (¢, 0), which has two entries. All paths we want to
characterise should be infinite. That means a path either loops at a single node at its end or forms a loop (2nd example of
Fig. 4); the third example shows an example, which is not a path. All nodes on a path have at most one successor and at
most one predecessor. The only exception is the final node: since at this node the path can loop forever, it has up to two
predecessors.

We now present the main definition of this paper.

Definition 4.8. A path of an i-semiring S is an element a € S satisfying the following three properties.

(1) 3B C Bs: a:ZbeBb;
(2) Vp,qeNs: q-a-p#£0 = p-a+0;
(3) YpeNs: —p-la)p € Ns A (alp € Ns.

In the routing algebra (1) means that the matrix consists of (g,0), (¢,00) and (%, 1)-entries only; (2) guarantees a
successor of a path (every node must have (at least one)): if node p can be reached from ¢ via a then the path a must
have a continuation from p. (3) restricts paths to have at most one successor and at most one predecessor; with the one
exception mentioned before. In the routing algebra this definition allows degenerate paths, meaning that there are snapshots
that are paths and that have (¢, 0) somewhere outside the diagonal. However, in routing tables this never occurs, since all
path have at least length 1.

It is not convenient to work with this definition due to the inequations. However, Part (2) can be read as p-a <0 =
q-a-p <0. Hence, by using the formulas of page 218, we get the following result.

Proposition 4.9. Definition 4.8(2) is equivalent to (a|p <0 = p - (a|g <0, Vp,q € Ns.
In the routing algebra, a snapshot contains a path, if both matrices coincide at all positions where the path is not (g, c0).

Definition 4.10. Assume an i-semiring S. A path b € Bs is contained in an element a, written as b C q, if

Vp,qeNs: p-b-q=p-a-qvp-b-q=0.
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Graph? Matrix representation Description
o’ One of the most simple paths; it starts at C, takes B as intermediate node and
reaches node A. Paths should only contain entries of the form (x, 1), (&, 00) and
A B C (¢,0).
A [ (e,0) (g,00) (&,00)
® B[ (A1 (.00 (.00
é C \(e,00) (B,1) (&,00)
o e A B c Paths are allowed to have non-trivial loops.
A [(g,00) (g,00) (C,1)
B | (A1) (g,00) (& 00)
o C \(e,0) (B,1) (&,00)
@ We assume that every node has at least one successor node. Since A does not have
a successor, this is not a path (by our understanding).
A B C
A [(g,00) (g,00) (&, 00)
(®) B[ @A (oo (e.00)
C \(s,00) (B, 1) (&,00)
o’ No node can have more than one predecessor (except the destination); hence no
A B C D path.
A [ (5,00 (g,00) (&,00) (&, 00)
e B | (A1) (g,00) (g,00) (g,00)
C | (6,00) (B, 1) (g,00) (g,00)
D \(e,00) (B, 1) (g,00) (g,00)
@ @ Every node has exactly one successor; hence no path.
A B C D
A ((e,00) (B,1) (&,00) (g&,00)
Q B | (6,00) (e,00) (C,1) (D, 1)
C | (6,00) (g,00) (£,0) (g,00)
4@ D \(g,00) (g,00) (g,00) (&,0)
Paths are not allowed to have loops at intermediate nodes. (This coincides with the
0) multiple successor and multiple predecessor rules.)
A
A [ (6,00 (g,00) (g,00)
() B[ (AD (.0 (.00
é} C \(s,00) (B, 1) (&,00)

2 The graphical representation does not show the hop count. In this figure we assume self-loops to have hop count 0 and all other connections to have

hop count 1.

Proposition 4.11. Let S be an i-semiring.

(1) The relation C is reflexive.

Fig. 4. Two paths and four non-paths.

(2) The relation C is transitive, i.e., foralla € S and b, c € Bs

bEcAcCa= bCa.

The proof is straightforward, using the definition.
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A B C D E F
(,0) (B,1) (g,00) (g,00) (g,00) (&,00)
(A, 1) (8,00 (g,00) (g,00) (g,00) (&,00)
(A, 1) (g,00) (&,0) (g,00) (g,00) (&,00)
(B,2) (B,1) (g,00) (&,0) (g,00) (€,00)
(g,00) (g,00) (g,00) (g,00) (£,0) (&,00)
(6,00) (g,00) (g,00) (g,00) (g,00) (¢,0)

MmO N W >

Fig. 5. Graph and snapshot.
5. A brief application in routing

After setting up the definitions, we now briefly turn to an application in routing. Here, we sketch modelling aspects,
i.e., we show how certain routing properties can be characterised by algebra. Using the presented characterisation to reason
about concrete protocols is part of future work.

5.1. Properties of routing protocols

We first model the packet delivery property: if a node has information about a destination, then there is a path in the
snapshot leading to the destination.

In the routing algebra, a node A has information about destination D (with respect to a given snapshot) if the corre-
sponding entry in the snapshot is not equal to (&, 00). In Fig. 2(b), node F has information about A, since the corresponding
entry is (D, 3). This can be checked by restricting the snapshot to the corresponding nodes.

Algebraically, a node p has information about node d w.r.t. a if p -a-a# 0. By this we can define packet delivery.

Definition 5.1. Let K be a Kleene algebra and a € K. A node p satisfies the packet delivery property for node g if a contains
a path that is consistent with the corresponding position:

p-a-q#0 = 3beBx: btaAp-b*-q=p-a-q.

Example 5.2. Assume the snapshot depicted in Fig. 5. This snapshot, which we denote M, does not contain many paths;
it is a typical example of a network running AODV where not many messages have been sent. In fact, only A broadcast a
message in the past to its neighbours B and C, and B forwarded this message.

Let us look at D’s routing table. It is easy to see that D satisfies the packet delivery property for A. However, if the entry
would be (C, 2)—instead of (B, 2)—the property would not hold anymore, since M contains no path from D via C to A.

In the same vein as packet delivery, we can characterise loop freedom. Informally, loop freedom states that at no time
there should be a non-trivial loop in a snapshot. We can use the transitive closure to check for non-trivial paths. As usual,
the transitive closure of an element a of a Kleene algebra is defined as a™ =a - a*.

Definition 5.3. An element a of a Kleene algebra K contains a loop if
dbeBk, peNg: bCanp-bT-p#£0Ap-bt.p#1.
An element is loop free if it does not contain a loop.
5.2. Broadcast, unicast and forward
As mentioned earlier message sending can be expressed by

where a, b, c are elements of an i-semiring S. By distributivity, this expression consists of three parts: a, b and b - c. Infor-
mally, a describes the system before the message is sent (hence it is not part of the message itself); it is a snapshot which
then, after the message has been delivered, is updated by the two other summands. The node b represents the current
topology® and establishes a 1-hop connection between nodes. The third term (b - ¢) transmits knowledge c via the topology;
during sending the knowledge is adapted to the topology. We refer to [21] for details.

From this algebraic perspective broadcast and unicast is the same. But, the topology must be adapted in a way that it
only offers the links used.

5 By a topology we understand a matrix which characterises a particular graph, i.e., it only contains entries of the form (x, 1), (¢, 00) and (¢, 0).
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Example 5.4. Let us look at the topology that corresponds to the graph given in Fig. 5:

A B C D E F
(,0) (B,1) (C,1) (&,00) (g,00) (€&,00)
(A, 1) (5,00 (g,00) (D,1) (&,00) (&,00)
(A,1) (g,00) (£,00 (D,1) (g,00) (&,00)
(¢,00) (B,1) (C,1) (&,0) (E,1) (&,00)
(6,00) (g,00) (g,00) (D,1) (£,00 (F,1)
(6,00) (g,00) (g,00) (g,00) (E,1) (&,0)

MmO N W >

If node D wants to broadcast a message then the topology should be restricted to the 4th row; this is easily achieved by
premultiplying the topology by node D.

In AODV, route replies are unicast back to the originator of the route discovery process. We have to restrict the topology
or more precisely the snapshot in such a way that it contains only the single path back to the originator. If we consider the
snapshot given in Fig. 5, and D needs to unicast a packet to A, we have to pick a path starting with the entry (D, 1). This
can be done by the path selected for the packet delivery property. If this path is restricted to the sender, the packet is sent
to the next hop.

Propagating and forwarding the message through the whole network can be expressed by using Kleene star.

a+b-b*)p+b*-p.

This equation, which was derived in [21], is now true for both, broadcast and unicast, depending on the topology chosen.
Remember that for unicast a path is chosen.

6. Conclusion and outlook

In this paper we have treated matrices carrying information useful for routing algorithms. For modelling routing tables
we have used pairs as entries of the matrices. These pairs consist of the length of a path and the next hop on the path. Using
examples of wireless mesh networks we have argued that a path is a concept needed to reason about routing. We have
then shown how to treat paths algebraically and have established a relationship to routing algorithms. Having the concept
of paths solved one problem that occurred when modelling a unicast-mechanism, and which was mentioned in [21].

The approach we follow in [21] and in this paper is based on ideas of Sobrinho and Griffin [31-33] and of Carré [34]
Sobrinho and Griffin were the first to bring algebraic reasoning into the realm of hop-by-hop routing. Sobrinho [31] states
that he follows an algorithmic approach while others use a matrix approach [34]. One of our aim is to combine these two
approaches. A recent contribution, also based on algebraic principles, is NetKAT [35]. It aims to provide a solid mathematical
foundation for new network programming language based on Kleene algebras with tests [26]. This approach is orthogonal
to ours: whereas our goal is to be able to derive and verify routing algorithms, the aim of NetKAT to use the algebraic
foundation to ensure that languages built on top of it satisfy some universal properties.

So far we concentrated on modelling crucial properties of routing protocols algebraically; formal reasoning using the
given definitions is part of future work. Moreover we hope to find even simpler characterisations for bricks, paths and the
properties of packet delivery and loop freedom: this would be extremely useful since inequations, as they appear in the
definitions, are inconvenient for algebraic reasoning.

So far the routing algebra is based on pairs storing the next hop and the hop count. Routing protocols used in industry
save additional information inside the routing tables. An example are sequence numbers which indicate the freshness of
routes. However, when including this into the routing algebra, we cannot use Theorem 3.1 any longer and the resulting
matrix algebra does not satisfy distributivity nor associativity laws. A solution to this is to use module-like structures such
as Kleene modules [36]; a detailed analysis, however, on the relationship between our treatment of paths, the modelling of
AODV (as presented in [21]) and Kleene modules is part of future work.

‘Copilowish [11] “enjoyed the full benefits of the matrix approach” and regretted that this “elegant machinery is apparently too little
known.” We think these feelings can be shared today.’ °
Gunther Schmidt [25]
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Appendix A. Relation algebra

Description of binary relations and their basic operations can be found in most introductory courses on discrete mathe-
matics. There are many textbooks were more information can be found (e.g. [4,38]).

A binary (homogeneous) relation R over a set M is a subset of M x M—a set of ordered pairs. Since relations are sets,
unions R U S, intersections R N'S and complements R of relations can be easily defined. In this case the set of all binary
relations forms a Boolean algebra. For two relations R and S, the relational product R; S is the set of all pairs (x, y) such that
there exists a z € M with (x,z) € R and (z, y) € S. The converse R of a relation R is the set of all pairs (y, x) with (x, y) € R.
The identity relation Iy on M is the set containing all pairs (x,x) with x € M. The structure (P(M x M), U,:, T, Iy)
is called concrete relation algebra of all binary relations over M. A representation as 0-1-matrix, as done in this paper, is
straightforward.

To define relation algebras more abstractly, binary relations are replaced by arbitrary elements of some carrier set M and
a set of equational axioms is given. A (abstract) relation algebra is a structure (M, +,;, ", T, I) satisfying the axioms

(R+S)+T=R+(S+T), R+S=S+R, R=R+S+R+S,
(R;S); T =R; (S;T), (R+S; T=R;T+S;T, R;I=R,
R"=R, (R+ST=R"+5S", R:RS+5=5.

Since relation algebras are Boolean algebras, they form partially ordered sets with respect to R < S < R + S = S; the meet

of Boolean algebra is defined as RN'S =R+ S, the greatest elements T = R + R and least element 0 =R NR.’

In this appendix, we freely use well-known facts about relation algebra, such as isotonicity of all operators (except
complement, which is antitone). Moreover, if needed we freely switch between matrix representation, sets and algebraic
reasoning (whatever is more convenient).

Schmidt and Strohlein define the concept of points in [25]. A point is a relation R satisfying the following three proper-
ties.

R=R;T, R#0, R;R'CL

We want to relate the concepts of pre-nodes and points in relation algebra.

Theorem A.1. In a concrete relation algebra over a non-empty-set M, the concepts of point and node are closely related.

(1) Risapoint = R NIy isanode.
(2) Risanode = R; Ty is a point.®

Proof. Assume a concrete relation algebra over a (non-empty) set M.

(1) RNy STy is trivial; since the Tarski rule holds for concrete relation algebra, it remains to show join-irreducibility. In
the concrete relation algebra, a point is a matrix with one row of 1's (see e.g. [4]). The intersection with I, yields a
matrix with exactly one entry equals to 1, which is join-irreducible.

(2) R; Ty = R; Ty; Ty is obvious. By T y; R; Ty = Ty, we have that R # 0, and hence R; Ty # 0. The proof of
(R; TTm); (R: Tm)T € Iy on matrix-level (similar as before): by join-irreducibility R has only one entry that is not
equal 0. Hence R; Ty is a matrix with one row of 1’s, for this, by the definition of matrix multiplication, the claim
follows. O

For abstract relation algebra the claims do not hold; automated counter example generators such as Mace4 [27] can
generate easily examples.
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1. Introduction

An important part of the supporting infrastructure for optimising code generators, in particular in compilers, consists of
analyses of graphs, especially control-flow graphs and data-flow graphs. In addition, many of the optimisations enabled by
these analyses are then usefully understood as graph transformations.

Interestingly, the program transformation literature almost exclusively concentrates on transformation of (higher-order)
abstract syntax trees. It is of course customary in a compiler context to parse the given programs into abstract syntax trees,
and then extract from these the necessary information to construct the graphs to be used for data-flow and control-flow
analyses using attribute grammars, while still considering the abstract syntax trees as the internal representation of the
program.

However, many of the transformations that are used for code optimisation, in particular in the back-ends of compilers,
act on patterns that can usefully be thought of as graph patterns, and the resulting transformations are frequently explained
as graph transformations applied to the control-flow graph and the data-flow graph, which are usually considered as only
derived from the programs being transformed.

In this paper, we instead adopt the approach of representing (parts of) programs as graphs, in particular as nested graphs
with control-flow graphs and data-flow graphs at different levels. Mathematically, we represent all these graphs as directed
hypergraphs, and use consistent drawing conventions. In directed hypergraphs, hyperedges (drawn as rectangles) can have
multiple input nodes (connected by “input tentacles” drawn as arrows from the nodes to the edges) and multiple output
nodes (connected by “output tentacles” drawn as arrows from the edges to the nodes). The graph itself may also have an
input/output interface consisting of two lists of nodes; input nodes are indicated by numbered triangles above, and output
nodes by numbered triangles below. Fig. 1 shows a data-flow graph (which is therefore acyclic) representing the expression
2+ (74+ 3+5-x)-x)-x with x standing for the single input; this evaluates a polynomial at x using Horner’s rule. Fig. 2 is
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Fig. 1. Data-flow graph. Fig. 2. Control-flow graph.

a control flow graph for a particular way to re-arrange the nested loops of matrix multiplication [1]. Control-flow graphs,
like finite automata, have a single start state (drawn as an input), and all hyperedges are actually single-input single-output
edges.

1.1. Data-flow-graph transformations

For example, common subexpression elimination can be understood as forming the quotient of a data-flow graph by a
congruence relation; “dead-variable elimination” can be understood as transitioning to the sub-graph of a data-flow graph
that is reachable from the declared output nodes.

Many cases of “strength reduction”, i.e., of replacing special cases of more expensive operations with less expensive
operations, are graph rewriting rules that correspond directly to term rewriting rules, such as 2 % x — shiftLeft(x, 2). However,
non-linear rules such as x 4+ x — shiftLeft(x, 2) are more typically thought of as local graph rewriting rules where the two
arguments of “4” have to be the same node, than as non-linear term or graph rewriting rules where the two sub-terms
matched to x are compared for equality or isomorphism (or, more precisely, bisimilarity).

A more intricate situation arises in SIMD-isation: Assume that SIMD arithmetic for vectors of four elements are available,
but a given program contains only three independent additions that can be grouped into a vector operation at a certain
point. Since that vector operation will always perform four additions, that forth addition, if considered as an individual
operation, is technically dead code since its result will not be used. This particular SIMD-isation transformation can therefore
be considered as dead-variable introduction, followed by factoring multiple occurrences of isomorphic subgraphs into a
single copy using SIMD operations instead of individual operations, again as data-flow graph transformation.

1.2. Control-flow-graph transformations

Many other common optimisation techniques can usefully be understood as control-flow graph transformations, for
example:

e Dead-code elimination can be understood as transitioning to the sub-graph of a control-flow graph that is reachable
from the declared entry nodes.

e Loop unrolling can be used to reduce the run-time impact of loop overhead; it will typically be a control-flow transfor-
mation that also affects the loop control logic, which may therefore also affect some data manipulations.

One of the purposes of many control-flow graph transformations, including loop unrolling, is to enable further data-flow

optimisations. For this purpose, it makes sense to consider the edges of the control-flow graph to be labelled with data-flow

graphs corresponding to “straight-line code”, also called “basic blocks”.?

2 Integrating both data-flow and control-flow aspects in a single non-nested graph structure is feasible only for very restricted purposes. In general, one
particularly obvious problem is that data-flow “sharing” and control-flow “branching” are incompatible interpretations of multiple outgoing edges.
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Fig. 3. Software pipelining as nested code graph transformation.

1.3. Combined data- and control-flow-graph transformations

On such nested graphs, more complex transformations can be formulated. One example is software pipelining [2], which
can be considered as sequential decomposition of the original loop body followed by parallel reconstitution of the result
loop body with adjustments to the control flow and copying of components into a new prelude and postlude, as sketched
in Fig. 3.

1.4. Moving to graph representations for program transformation

In this paper, we make the case that formulating program transformations in terms of graph transformation is useful not
only for explaining these transformations, but also for specifying and implementing them, and for proving them correct.
One important goal of this approach is to make the transformational approach to high-performance program development
more accessible to domain experts in scientific and high-performance computing, who may not be familiar with the con-
cepts of the current programming-language-centred approaches to program transformation, but who are more likely able
to map the control- and data-flow structures of their programs, understood as graphs and graph patterns, to the resource
models that govern performance of implementations. An interface through which such domain experts can directly lever-
age their understanding of the resource aspects of their programs and the available computation infrastructure will enable
successful special-purpose optimisations far more easily than current approaches concentrating on abstract syntax (tree)
transformation strategies.

With this programme, I am striving to bring to fruition Gunther Schmidt’s vision of “mouldable code”, achieved via
graph-based program transformation, that I had the privilege to witness him develop during the last two decades of the
20th century.
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1.5. Overview

The next section highlights the history of program transformation, while Section 3 summarises Gunther Schmidt con-
tributions to this field, putting his vision of “mouldable code” into the context of recent “grand challenges”. On graph
structures it is harder to prove semantics-preservation of transformation rule applications than on (abstract syntax) tree
structures; we describe the issues involved in Section 4. In Section 5 we outline the principles guiding our formalisation
of nestable code graphs in a way that is usable both also as an implementation, and we present a general approach to
monoidal categories of “interfaced objects” in Section 6.

2. Program transformation

The birth of program transformation as a field of research is frequently identified with the early work of Burstall and
Darlington, in particular [3], which most importantly introduced the “unfold-fold” style of calculating improved versions of
functional programs. Such functional programs, represented typically using different mixtures of term rewriting rules and
A-expressions, remain the starting point for a large part of the literature on program transformation.

One long-running effort in this area was F.L. Bauer’s “CIP” project [4-7] trying to realise “Computer-aided Intuition-guided
Programming” via program transformation in a wide-spectrum language using conventional string-based syntax. (Within
that project, Steinbriiggen [8] came close to inventing second-order rewriting — which was independently defined properly
as “Combinatory Reduction Systems” by Klop [9].)

A very similar idea underlies compilation by program transformation, as for example demonstrated by Kelsey and Hudak
[10], where the transformations are however applied fully automatically.

In their surveys [11,12] of program transformation, Pettorossi and Proietti concentrate on functional and logic program-
ming, emphasise the need for compositional semantics, and the value of program transformation for “programming in the
small”. They also point out overlap with program synthesis, and suggest further development of the “rules + strategies”
approach of Burstall and Darlington. Paige [13] makes many of the same points, and also argues that program transforma-
tion shines in the specialised subfields of functional program derivation, partial evaluation, and finite differencing; although
he defines program transformation independent of program representation, he does not appear to seriously consider any
alternative to the conventional approach based on abstract syntax trees and A-expressions.

For the special branch of functional program derivation, the “Algebra of Programming” of Bird and de Moor [14] rep-
resents at the same time a polished gemstone of this particular approach, and also a move away from the constraints of
programming languages, by embedding their calculational derivations into the context of relation-algebraic categories.

In what appears to be the most recent survey on a program transformation topic [15], Visser discusses the use of directed
acyclic graphs (DAGs) as efficient implementation of abstract syntax trees, and mentions a number of approaches that add
backlinks to the syntax tree to represent loops in control-flow graphs, but, essentially due to the tree-centred view of the
resulting graph structure, has to discard considerations to use this graph structure as the object of transformation. In his
more recent work, Visser adopts the motto of “Language definition by transformation” [16].

Looking at the recent research activity in the field of program transformations, the following words of Paige seem to still
apply today:

“In order to create confidence in the products of transformational systems we need to prove correctness of specifications
and transformations. Currently, this is too labor intensive to be practical. Progress in computational logic, in languages
and systems that support the development and reuse of ‘proofware’ is a major challenge, that, I believe, must be over-
come for a viable program development technology to emerge from a transformational approach.” [13]

3. Towards “mouldable code”

While many of his close colleagues were involved in the CIP project mentioned above, Gunther Schmidt formed the
impression’® that program transformation should not be acting on strings or terms, but instead on graph representations,
where he was specifically thinking of DAG representations of A-expressions enriched with variable binding edges. The first
incarnation of the “Higher Object Programming System” (HOPS) striving to implement these ideas was presented in [17].
A second implementation followed [18,19], which was also used for first experiments of offering a more explicit data-flow
view besides the traditional A-expression-DAG view [20], and for strategy-driven A-expression-DAG-based program trans-
formation [21]. A third system added actual term graph layout with sharing, interactive literate programs with code in the
form of term graph constructor declarations and term graph transformation rules, and a new approach to integrate the type
information into the graph structure [22,23].

Also in the 1990s, Gunther Schmidt started some work on transferring the ideas of attribute grammars to term graphs,
which finally resulted in the publication of [24].

3 Personal communication.
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In the landmark paper [25], Hoare uses 17 criteria to define “grand challenge”, and proceeds to argue that a “verifying
compiler” is an appropriate such grand challenge for current computer science research.

Since then, the first verified compiler has been described by Leroy [26], which is however on a different track: as Hoare
writes [25]: “A verifying compiler uses mathematical and logical reasoning to check the correctness of the programs that
it compiles.” Much progress has been made also in this direction, particularly in line with Hoare’s emphasis on being able
to deal with “a broad selection of legacy code”, see for example the KeY project [27] and Frama-C [28]. Use of legacy
languages of course brings with it a number of problems, and Hoare concludes: “The long-term solution to these problems
is to discard legacy [...] This could well be the topic of different grand challenges. One of these would involve design of a
new programming language and compiler, especially designed to support verification.”

Krone et al. [29] follow up on Hoare’s paper, and make the argument that “thorough, verification-driven language re-
design” is actually a necessary subgoal for eventually being able to meet the verifying compiler grand challenge.

I would now like to argue that beyond a language with inherent support for verification, and a compiler that can prove its
compiled programs correct, we also need support for correctness-preserving program transformation. This will enable us to
direct adaptation of correct code towards different non-functional requirements, in particular to adapt novel combinations of
correct components to the particular hardware resource constraints of, for example, some future embedded-system setting.

In the 1990s, Gunther Schmidt frequently summarised his ultimate vision for the HOPS project as realising “mouldable
code” (German: knetbare Programme), according to my recollection emphasising the following points:

Programs conceptually structured as graphs,

Program development is supported by a graph-based GUI,

Programs are written in a programming language that facilitates correctness proofs,

Program development is supported by a powerful transformation system that allows power-users to “turn the programs

inside out”

- for the purpose of fusion and other efficiency-improving adaptations,

- and also for systematically and without impacting correctness adding what would later become known as “aspects”
[30].

This “mouldable code” project, understood as including at least combined data-flow and control-flow graph transformations
with full mathematical correctness proofs for the transformation mechanisms and for individual transformations, has turned
out to be a rather long-term project, with the prototype systems developed so far essentially only exploring particular
corners of the resulting design space. Checking the five criteria of Gray [31] for good long-range research goals (which Hoare
includes in his grand challenge criteria), I would argue that this “mouldable code” project is clearly “challenging”, “useful”,
and “incremental”. It might be disputable whether it satisfies the fourth criterion, namely, whether is “understandable”
to the degree that “It is also great to be able to tell your friends and family what you actually do” [31], but with certified
programs and proofs recently gaining more widespread attention, the general understandability of such a project should also
increase considerably. For the fifth criterion “testable”, I would argue that a “simple test” will likely be forthcoming once an
actual implementation of a “mouldable code” system is put to use on challenging projects where only a transformational
approach can deliver the performance improvement factors that will be necessary for certain computing applications to
even become feasible.

4. Semantics of hypergraph code representations

A key ingredient to any trustworthy transformation system is a precise mathematical semantics that comes with useful
semantics preservation properties for the transformation mechanism. It is typical to ask for “compositional semantics” for
this purpose (see e.g. [12]), which is especially natural where compositional syntax is used, i.e., conventional tree-shaped
expression syntax.

Where programs are represented as different kind of graphs, the syntactical structure is not necessarily perceived as
compositional in the strict sense anymore, so the more general formulation given above becomes appropriate.

Let us take as a starting point simple acyclic data-flow graphs (many-rooted term graphs), typically representing (tuples
of) expressions in a functional programming language, but without variable-binding A-abstractions.

Gadducci [32,33] showed that these form free so-called “gs-monoidal” categories, which provides us with a concept
of compositionality for term graphs considered as syntax, and also provides “semantics for free”. (A similar formalisation,
taking also cycles into account, was given by Hasegawa [34].)

Transformation of such term graphs naturally strives to use the algebraic approach to graph transformation [35], where
graph homomorphisms identify the matchings of the rule sides into the application graphs, and (normally) a rewriting step
is constructed as a double-pushout (DPO) diagram (Figs. 4-6).

With term graphs in general, the unmodified DPO approach is not usable, since in the term graph rewriting step, the
gluing graph G and the host graph H need to be taken from a “larger” category than the rule sides and application graphs,
and for this larger category, the “semantics for free” mentioned above is not available. For the more complicated case of term
graphs with A-binders and cycles, [36] proposed a way of adapting the DPO approach to a “fibred approach” to rewriting
[37]. The resulting rewriting concept was proven to preserve the variable-binding invariants, but no attempt was made to
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prove semantics preservation — it appears that even today, and even for the simpler case of term graphs without variable
binding, there is still no semantics preservation proof of any adaptation of the DPO to term graph transformation.

For control-flow graphs, the natural theory is that of Kleene algebras (or Kleene categories). Although the category of
control-flow graphs is not directly isomorphic a free Kleene algebra, it is isomorphic after quotienting with bisimulation
equivalence. In this way, we still have Kleene-algebra “semantics for free”, but resolution of DPO graph rewriting issues, in
particular violations of the gluing condition, become interesting questions that apparently also have not yet been addressed.

For both data- and control-flow, a natural and easily-understood semantics therefore arises easily from their respective
mathematical structures. However, semantics preservation of transformation rules, even when formulated as DPO rule in
the categoric graph transformation setting, still poses significant hurdles:

e The proofs of general semantics preservation theorems will likely have to carefully align rule side matching homo-
morphisms with semantics-compatible decompositions of the application graphs, which will lead to technically rather
involved proofs.

e The implementation of these transformation mechanisms should be proven correct, too.

While even combined data- and control-flow graph transformation, including software pipelining, are useful for transforming
code intended to execute on single cores, we are also interested in multi-core parallelism [38,39]. The associated concurrent
control flow can be modelled using a variant of Petri nets, where transitions are labelled with single-core control flow
graphs (which again contain straight-line data-flow graphs as their edge labels). For using this approach to enable modular
construction of distributed systems, a promising formalisation are the “open” Petri nets of [40], which have a compositional
process semantics. Baldan et al. [41] show semantics-preserving DPO “reconfigurations” for these open Petri nets.

5. Formalising typed directed hypergraphs

The approach to high-performance code generation using graph-based program transformation has already led to first
successes in the generation of special function vector libraries [42,43], using a Haskell implementation of the data-flow
code graphs described in [44]. We also started work on more complex combined control- and data-flow optimisation [1].
However, due to the increased complexity and size of the graphs we are dealing with, and due to the fact that the Haskell
type system, which lacks full dependent types, cannot easily help in ensuring complex nested code graph invariants, we are
currently working on formalisations and implementations of code graph transformation infrastructure in the dependently-
typed programming language Agda [45], using the RATH-Agda libraries [46,47] for categorical interfaces. We now summarise
the basic design decisions guiding this effort.

All three levels of our nested code graphs, as described in the previous section, consist of typed directed hypergraphs
with interfaces:

e Data-flow graphs, or term graphs, are most usefully represented using the “jungle” approach of [48,49], where nodes
are labelled with types, and directed hyperedges with operations, which are connected (via “source tentacles”) to the
sequence of nodes representing their arguments, and (via “target tentacles”) to the sequence of nodes representing
their results. In most contexts, these operations are restricted to producing only one result; the code graphs described
in [44] propose to allow multiple results, motivated in particular by the availability of multi-result instructions on some
machines, as for example the div instructions on MIPS, which return the quotient and the remainder in two result
registers. Normally, no node may occur twice in the concatenation of all edge result sequences, and each non-input
node has to occur.

The interface to a data-flow graph consists of a sequence of input nodes, which are not results of any edge, and a
sequence of output nodes.

e Our control-flow graphs have data-flow graphs as edge labels, and therefore can naturally be equipped with node labels
representing the type of the associated states, as lists of the node types of the input respectively output node sequences
of the labels of the incident edges. (For the semantics, this means that we use the typed Kleene algebra of [50], called
“Kleene categories” in [51].)

All edges have exactly one source node and one target node; this implies that the two possible behaviours of branch
instructions have to be modelled as two separate edges, as is visible in Fig. 3. All non-start nodes have to have an
outgoing edge.

The interface to a control-flow graph consists of a start state, and an exit state, where the exit state must not be the
source node of any control flow edges.
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e Our concurrent control-flow graphs are open Petri nets following [40], but with transitions labelled with control-flow
graphs.
Transitions can have multiple source and target nodes, called “places” in the Petri net literature, which usually uses
multisets of source and target nodes. Since in our approach, we naturally pass also data when we pass control, we use
the type of the passed data to label the places, and organise the source respectively target places of a transition into
a sequence, so that the concatenation of their types produces the output respectively input types of the control-flow
graphs labelling the incident edges.
The interface to our concurrent control-flow graphs follows the open Petri net approach, and consists of a set of input
places, and a set of output places.

A common data structure that is to be used at all three levels needs to have the following parameters:

e A type of node labels (types)

e Two container types for source and target nodes of edges (singleton or list)

e A type of edge labels, indexed by source and target types

e A recipe for relating edge label type indices with source and target node labels
e Two container types for input and output nodes of graphs.

For being able to let the type system of the implementation language check the type system of the application, that is, that
the recipes for relating edge labels with node labels are being followed, a dependently-typed language is indispensable.

Initial experiments with using Agda for term graph formalisations [52] led to the insight that using Sets or Setoids for
representing node and edge sets is not practical, since, for example, a pushout algorithm that works for arbitrary Setoids
can only produce a Setoid of equivalence classes as result, which is not useful as a data structure for further computations.
In order to achieve a reusable implementation that will itself maximally profit from any “mouldable code” inspired transfor-
mation infrastructure, we made the design decision to abstract from the implementation categories for sets and functions,
respectively for sets and relations. Node and edge sets are therefore presented as objects of a parameter category C.

A natural and typical instance for this parameter has natural numbers as objects, and as morphisms from m to n it
has m-element arrays of natural numbers less than n, that is, a programming-oriented category that is equivalent to the
category of all finite sets. First steps in the considerable effort required to implement basic reusable categoric operations for
C, including pushouts, using also a concrete relation category are described in [53].

For programming on top of this basic layer of abstraction, we will not only have C-objects representing the sets of nodes
and edges, but we also need objects representing the set node labels, and the set of node sequences for edge incidence
and graph input and output. However, in particular the set of node sequences is not finite. Since also functions starting
from this set, including the identity function, are not finite, most datatype representations of functions (and relations)
cannot implement a full category interface. Since we typically do not need to represent functions from the set of all node
sequences, but only functions from finite sets to it, we move to semigroupoids as “categories without identities” [47,54].
For our abstract development, we add a semigroupoid S extension of C as additional parameter, together with assumptions
that S contains sequence types, etc.

For formulating the edge label consistency conditions at the level of abstraction over C and S, we propose to use “de-
pendent objects”, an abstraction of dependent setoids* to the semigroupoid setting related to “type categories” as presented
by [58].

Our current formalisation of dependent objects is sufficient to abstract the Setoid-based term graph formalisations of
[52], but in order to use code graphs formalised in this way as edge labels for the code graphs of the next level, we need
to transfer more of the type category machinery of [58] to the semigroupoid setting, which still is ongoing work.

6. Interfaced directed hypergraphs

Using the DPO approach to graph transformation for rewriting of code graphs suffers, at any level, from the necessity of
special treatment for interfaces. One common aspect in all three levels of our code graphs is that the interface to a graph
always consists of an input and an output part, and the two are of the same shape. To our knowledge, the formalisation of
this set-up in this section is new; it is been completely formalised in Agda.

Definition 6.1. An interface setting consists of a category G of “interface-free” objects, a category J of “interfaces”, and a
functor F from J to G.

4 The concept of dependent setoids apparently is due to Bishop [55], see also Palmgren [56]. Sacerdoti Coen and Tassi write:

“Dependent setoids are types that are defined in a context of variables that range over setoids. A dependent setoid T(x) is a dependent type T over
x equipped with a function that maps elements of T(x) to elements of T(y) for all y equivalent to x. Dependent setoids largely complicate the
technicalities involved in the use of setoids, since two terms inhabiting respectively T (x) and T(y) for equivalent but different x and y, have different
types and thus they cannot even be compared without converting one of them from T(x) to T(y) beforehand. Hence there is a long tradition in type
theory of avoiding dependent setoids as much as possible.” [57]
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For an object i of J and an object G of G we define i — G to be the homset, in G, from F(i) to G. O

Definition 6.2. Given an interface setting and two objects i and j of J, we define the category Dij of “interfaced objects
from i to j” as follows:

e An object consists of an object G of G, and two morphisms srcConn:i— G and trgConn:j— G

e A morphism from Gj to G is a morphism @ from G; to G in G such that srcConn; § & = srcConn; and trgConn; §& =
trgConn, in G.

e Composition and identities are carried over from G. O

Applications of the DPO approach to code graphs, including to term graphs, and to open Petri nets in [41], have all
horizontal morphisms in the DPO diagram of Fig. 6 taken from D, that is, interface preserving, but the vertical morphisms
taken directly from G and ignoring the interfaces. This heterogeneous set-up imposes additional application conditions that
guarantee that the bottom morphisms and graphs all satisfy the additional conditions of D. (This heterogeneous setup can
be formalised using the more involved category-theoretic concept of Grothendieck opfibrations, where co-cartesian arrows
replace pushouts [37,59].)

On the other hand, the interfaces give rise to external composition principles:

Definition 6.3. Assuming a choice of binary coproducts in J which are preserved by F, and a choice of pushouts and a
choice of coproducts in G, we define:

e Sequential composition of an object D; from Dij and an object D, from D jk produces an object Dy § D, from Dk,
constructed via the pushout of trgConn; and srcConn;:

PO.obj
PO.left PO.right
G PO Gy
srcConny trgConn,
trgConny srcConny
F @) FO F (k)

e Parallel composition of an object Dy from D iy j; and an object D, from Dy j, produces an object D1 ® D, from D (i1 +
i2) (j1 + j2), constructed componentwise via coproducts. 0O

Sequentional and parallel composition of Petri nets are not considered in [41]; the composition of open Petri nets there
is actually more fine-grained: It composes an object D; from D i j; and an object Dy from D iy j via the pushout of an
arbitrary span of monos in G, producing an object of D (i1’ Uiy") (j1’Uj2") where interfaces may be reduced by being mapped
to inner places in the pushout object, and merged by the pushout operation.

Where we do have sequentional and parallel composition, we obtain:

Theorem 6.4. Let a choice of finite coproducts in J which are preserved by F be given, and a choice of pushouts and a choice of
coproducts in G.
Then D is a symmetric monoidal category defined as follows:

Objects are interfaces, the objects of J.

Morphisms from i to j are isomorphism classes of objects of D i j.

Sequential and parallel composition are as defined in Definition 6.3.

The natural transformations of identity, associativity, and exchange all have morphisms that are “wire isos” in D i j, where srcConn
and trgConn both are isomorphisms (taken from the monoidal category structure of coproductsin J). O

Adding non-iso wires for duplication and termination, D can even be extended to a gs-monoidal category, but for jungles
we need to add the additional constraint that srcConn is mono; this property is satisfied by all necessary wire objects and
also preserved by sequentional and parallel composition.

Without this constraint, we can add co-wires for join to be used either for control flow join, or, as described in [44], for
dataflow alternatives.

7. Conclusion and outlook

The monoidal categories of code graphs obtained in the previous section can be used for programmed code graph
generation. Another important use is for high-level justification of semantics preservation. At the data-flow level, this will
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need to extend the decomposition of jungles as gs-monoidal expressions given in [33] to respect matching morphisms, so
that DPO transformation steps can essentially be mapped to term rewriting steps of gs-monoidal expressions. Working out
the details for this, and transferring this approach to the control-flow levels is still ongoing work.

In summary, although significant progress has been made on many fronts, it is also obvious that many of the involved
theories and tools have been becoming available only fairly recently, and in particular in the field of semantics-preserving
graph transformation, significant theoretical work still needs to be done.

Even recently formulated “grand challenges” obviously aim lower than Gunther Schmidt’s vision of mouldable code
through graph transformation. This clearly shows that he was decades ahead of his time when he started to develop this
vision; I am grateful to have become a part of this endeavour.
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weak orderings of U, let £ be the set of linear orderings of U, and let f be an n-ary
function mapping W" to W. By Arrow’s Impossibility Theorem, if f satisfies Arrow’s
Condition P (“Pareto”) and Condition 3 (“independence of irrelevant alternatives”) then
f violates Arrow’s condition of non-dictatorship, which implies that the restriction of f
to linear orderings is a projection function, i.e., there is some k € {1,...,n} such that
f(R1, ..., Rp) = Ry for all linear orderings R1, ..., R, € L. Thus Arrow’s Theorem provides
a characterization of projection functions on linear orderings as those that satisfy two
conditions that clearly hold for projection functions, but which are sufficient (by Arrow’s
Theorem) to imply a function is a projection function. We prove a similar characterization
in Theorem 3 and use it to derive Arrow’s characterization for projection functions on
linear orderings. Arrow’s Theorem does not characterize projection functions on weak
orderings, but Theorem 3 does characterize projection functions on a strictly larger class
than the weak orderings, namely the transitive co-transitive relations. Along the way we
prove, as a consequence of Theorem 2, that if a transitive-valued multivariate relational
function f satisfies relational versions of Arrow’s Conditions P and 3, and maps equivalence
relations on U to transitive relations on U, then for some Do C {1,...,n}, f(R1,...,Rp)
is just the intersection of all R; for i € Dg.

© 2014 Elsevier Inc. All rights reserved.

1. Introduction

In the spring of 1940, when Alfred Tarski was a visiting professor at the City College of New York, he gave a seminar
attended by Kenneth Arrow, who said,

“It was a great course, Calculus of Relations. His organization was beautiful—I could tell that immediately—and he was
thorough. In fact what I learned from him played a role in my own later work—not so much the particular theorems but
the language of relations was immediately applicable to economics. I could express my problems in those terms.”

[1, p. 134]

At Tarski's request, Arrow proofread Tarski’s book, INTRODUCTION TO LogGIC [2].
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“I also owe many thanks to Mr. KJ. Arrow for his help in reading proofs.”
[2, p. xvii]

The part of Tarski’s book on the Calculus of Relations was used by Arrow to formulate his problems and prove the Impossi-
bility Theorem [3]. Amartya Sen and Kotaro Suzumura wrote:

“Kenneth Arrow founded the modern form of social choice theory in a path-breaking contribution at the middle of the
twentieth century. We—the editors of the Handbook of Social Choice and Welfare other than Arrow—want to begin this
final volume by noting the continuing need to read Arrow’s decisive contribution in his epoch-making book, SociAL
CHOICE AND INDIVIDUAL VALUES, which started off the contemporary round of research on social choice theory.”

[4, p. 3]

This paper examines Arrow’s book [3] for its contribution to the calculus of relations. In particular, Arrow’s Theorem provides
a characterization of projection functions on linear orderings. Arrow’s Theorem is about relations that are both transitive and
complete (weak orderings). These properties are appropriate for applications in social welfare theory, but completeness is
not essential for many steps in Arrow’s proof. Avoiding completeness leads to Theorems 2 and 3. Theorem 3 extends Arrow’s
characterization of projection functions to a much wider class of relations, while Theorem 2 provides a characterization of
functions whose output is the intersection of some particular set of input relations. The proofs use the notion of a decisive
set, but there is a special new trick in the proof that supersets of decisive sets are decisive.

The paper is structured as follows. Section 2 starts is a review of the calculus of relations. Arrow’s Theorem and charac-
terization of projection functions on linear orderings are presented in Section 3. Arrow’s conditions and the variants used
here are compared in Sections 4 and 5. The essential properties required of the input sets are isolated in Section 6 in the
definitions of “diverse” and “very diverse” sets of relations. All the key lemmas concerning decisive set are gathered in Sec-
tion 7. The Intersection Theorem 2 and Projection Theorem 3 are presented in Section 8 and Section 9. Finally, the structure
of transitive and co-transitive relations is studied in Section 10.

2. Calculus of relations, basic definitions

Let the universe U be a set with at least three elements (Schroder’s convention).

Definition 1. For any x, y € U, the ordered pair (x, y) is defined by
x y) = {{x), (x, y1}.
This particular definition is due to Kuratowski [5], but any definition could be used if it has the following key property.
v, y u, V(% y) = (W, v)) & (k=u) A (y =V))).
Definition 2. Define the set of ordered pairs of elements of U by

U?={(x,y): x,yeU}.

A relation is a subset of U2. P(U?) (the set of all subsets of U?) is the set of relations on U. Define the diversity relation on
U by

O={xy:xyeU, x#y}
and the identity relation on U by

1'={(x,x): xe U}.

We write “xRy” for “(x, y) € R” and use other logical notation, such as — (“not”), A (“and”), v (“or”), = (“implies”),
(Vx,y e U) (“for all x and y in U”), 3 (“there exists”), etc. Since relations are sets of ordered pairs, they are subject to
various operations on sets.

Definition 3. For relations R, S C U2, their union RU S, intersection R NS, complement R (with respect to U2), converse R~ 1,
and relative product R;S are defined by

RNS:={(x,y): xRy A xSy},
RUS = {(x, y): nyvxSy},
R:={(x,y): x,y €U A=(xRy)},
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R™':={(x,y): yRx},
R;S:={(x,¥): 32)(xRz A zSy)}.

By Schréder’s convention (that U has at least three elements), 0';0' = U2. If U has exactly two elements, then 0’;0’ =
1" U2, If U has exactly one element, then 0;0'=0"=@ #£1'= U2

Definition 4. Assume R C U2, R is

o reflexive if (Vx € U)(XRX),

o irreflexive if (Vx € U)—(xRx),

e connected if (Vx,y e U)(x# y = xRy V yRX),

o complete if (Vx,y € U)(xRy V yRX),

o symmetric if (Vx, y € U)(xRy = YRX),

e anti-symmetric if (Vx, y € U)(xXRy = (x =y V yRX)),

o transitive if (Vx,y,ze€ U)(xRy A yRz = xRz),

e co-transitive if R is transitive,

o quasi-transitive if RN R~1 is transitive,

e an equivalence relation if R is transitive, symmetric, and reflexive,
e a partial ordering if R is transitive and reflexive,

e a weak ordering if R is transitive and complete, and

e a linear ordering if R is transitive, complete, and anti-symmetric.

T is the set of transitive relations on U. V is the set of relations on U that are both transitive and co-transitive. W is the
set of weak orderings of U. L is the set of linear orderings of U.

We will make frequent use of the fact that all the following statements are equivalent: R is transitive, R~! is transitive,

R:RSR,R":RTCcR !, R-:RCR, R,R-'CR,R-I;:RCR1,and R;R-1 CR1.
3. Arrow’s Theorem

In Arrow’s application of the calculus of relations to social welfare, U is a set of alternative social states, {1,...,n} is
society, and each member i of society chooses a weak ordering R; of the alternative social states.

“DEFINITION 4: By a social welfare function will be meant a process or rule which, for each set of individual [weak]
orderings Rq, ..., R, for alternative social states (one [weak] ordering for each individual), states a corresponding social
[weak] ordering of alternative social states, R.”

[3, p. 23]
In our notation, a social welfare function is a function f that takes arbitrary inputs R1y,..., R, from WV, the set of weak
orderings of U, and produces a corresponding output R = f(Rq, ..., Ry) in W. Arrow states a problem and proves it has no

solution.

“The question raised is that of constructing a social ordering of all conceivable alternative social states from any given set
of individual orderings of those social states, the method of construction being in accordance with the value judgments
of citizens’ sovereignty and rationality as expressed in Conditions 1-5.”

[3, p. 31]

“In the following proof we assume a given social welfare function satisfying Conditions 1-5 and show that the assump-
tion leads to a contradiction.”
[3, p. 51]

In the 1963 edition [3], Arrow was able to
“show that some of the conditions can be replaced by the Pareto principle.... Since the Pareto principle is universally
accepted, the new set of conditions will be easier to compare with other formulations of the problem of social choice.”

[3, p. 96]

The Pareto principle is Condition P below. Arrow replaced Conditions 1 and 2 by the stronger Condition 1/, “[tJo meet an
important objection raised by Blau,” who found “an error in the original statement of the theorem” [6].
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“ConpiITioN 1': All logically possible orderings are admissible.”
[3, p. 97]

Condition 1’ says the domain of f is W", the n-fold Cartesian product of W. The 1963 version of the theorem reads,

“THEOREM 2: Conditions 1/, 3, P, and 5 are inconsistent.”
[3, p. 97]

To state Conditions 3, P, and 5 we need to first retrace how Arrow arrives at the use of weak orderings.

“It is assumed further that ... the chooser considers in turn all possible pairs of alternatives, say x and y, and for each
such pair he makes one and only one of three decisions: x is preferred to y, x is indifferent to y, or y is preferred to x.
The decisions made for different pairs are assumed to be consistent with each other, so, for example, if x is preferred
to y and y to z then x is preferred to z; similarly, if x is indifferent to y and y to z, then x is indifferent to z.”

[3, p. 129°1°]

Let P be the relation ‘is preferred to’, and I the relation ‘is indifferent to’. In the first sentence above Arrow assumes that P,
I, and P~ are pairwise disjoint relations that apply to all pairs of alternatives, that is,

p=PNI=PNP '=INnP7", (1)

u?=pulupl, (2)
and in the second sentence he assumes that P and I are transitive, i.e.,

P;PCP, (3)

L;ICI. (4)

“Instead of working with two relations, it will be slightly more convenient to use a single relation ‘preferred or indiffer-
ent.””

[3, p. 12]
In current notation, this amounts to making the following definition.
R=PUIL (5)
Arrow restates some of his earlier assumptions as two axioms concerning R.
Arrow’s AxioM I. R is complete. (“For all x and y, either xRy or yRx.” [3, p. 13])
Arrow’s AxioMm II. R is transitive. (“For all x, y, and z, xRy and yRz imply xRz.” [3, p. 13])
“A relation satisfying both Axioms I and II is termed a weak ordering or sometimes simply an ordering.”
[3, p. 13]

The set of relations on U satisfying Axioms I and II is W. Every ordering R € W is transitive, but

“...we ordinarily feel that not only the relation R but also the relations of (strict) preference and of indifference are
transitive. We shall show that, by defining preference and indifference suitably in terms of R all the usually desired
properties of preference patterns obtain.”
[3, p. 14577]
Arrow’s DEFINITION 1. P = R~1. (“xPy is defined to mean not yRx.” [3, p. 14])
Arrow’s DEFINITION 2. [ = RN R~L. (“xIy means xRy and yRx.” [3, p. 14])

Arrow could have started with P and I satisfying (1)-(4), defined R by (5), and proved Axioms I and II and Definitions 1
and 2, but he chose instead to start with a complete transitive relation R, define P and I by Definitions 1 and 2, and
prove (1)-(4). The inputs R; and the output R = f(R1,..., Ry) of the social welfare function f should be weak orderings,
because

“...it will be assumed that individuals are rational, by which is meant that the ordering relations R; satisfy Axioms I
and II. The problem will be to construct an ordering relation R for society as a whole that will also reflect rational
choice-making so R may also be assumed to satisfy Axioms I and I.”

[3' p. 1915719]
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Every social welfare function f determines a choice function C according to
Arrow’s DEFINITION 3: If S C U, then

CS)={x:xeSANyeS)(xf(R1,....Rn)Y)}.
(“C(S) is the set of all alternatives x in S such that, for every y in S, xRy.” [3, p. 15])

“CONDITION 3: Let Rq, ..., R, and R’l, ..., R}, be two sets of individual orderings and let C and C’ be the corresponding social
choice functions. If, for all individuals i and all x and y in a given environment S, xR;y if and only if xR}y, then C(S) and C'(S) are
the same.”

[3, p. 27]

In Conditions P and 5, the strict preference relation of individual i is P; = R} 1

“CoNDITION P: If xP;y for all i, then xPy.”
[3, p. 96]

“DEFINITION 6: A social welfare function is said to be dictatorial if there exists an individual i such that, for all x and y, xP;y implies
xPy regardless of the orderings R1, ..., Ry of all individuals other than i, where P is the social preference relation corresponding
toRq,..., Ry

[3, p. 30]

“CoNDITION 5: The social welfare function is not to be dictatorial (non-dictatorship).”
[3, p. 30]

Arrow’s THEOREM 2 can be formally restated (entirely in terms of R;) as follows.

Theorem 1 (Arrow’s Theorem). Assume W is the set of weak orderings of a set U with at least three elements, 2 < n < w, and
f:PU»" = PU?). If f maps W" into W (Condition 1"), f satisfies Arrow’s Condition P,

(VR1,...,RneW) (¥x,y € U) (/\ (x}?y):x(f(Rl,...,Rn))‘]y),
1<i<n

and f satisfies Arrow’s Condition 3,

(YRi,...,Rn. R, ....R, € W) (VS CU)

((Vx, ye S)(

then f violates Condition 5: there is some k € {1, ..., n} (called a “dictator”) such that

N (xRiy & ngy)> =C(S)= c/(5)>,

1<i<n

(YR1,...,RhneW) (¥x,y e U) (ka_1y:>x(f(R1,...,Rn))_1y). (6)

Arrow’s Theorem does not characterize functions on weak orderings, imposing only the restriction in (6) that, for some
ke{1,...,n}, f(Rq,...,Ry) C Ry for all weak orderings Rq,..., R, € WW. However, if Ry is a linear ordering then equality
does hold because f(Rj, ..., R;) must be complete and no proper subset of a linear ordering is a complete relation. Hence
the following conclusion can be added to Arrow’s Theorem.

(VR1,...,Rn€ L) (f(R1,...,Rn)=Ry). 7)

In Section 9 we prove (7) from the hypotheses of Theorem 1 by applying the Projection Theorem 3, which uses a relational
version of Arrow’s Condition 3 to characterize projection functions on the class of transitive co-transitive relations, thus
extending Arrow’s characterization from the linear orderings to a class strictly larger than the class of weak orderings.

4. Condition 3 and independence

It has long been common to formulate variations on Arrow’s Condition 3 in purely relational terms without reference
to the choice function C. This may well be due to the fact that, since x € C(S) implies xf(R1, ..., Ry)x, every multivariate
relational operator f:P(U?)" — P(U?) that has only irreflexive outputs satisfies Condition 3 simply because C(S) =@ for
all SCU.
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Definition 5. Assume 2 <n < w, f:PU?)" — PU?), and R € P(U?). f satisfies IIA on R if
(VR1,...,Rn, R},...,R, €R) (Vx,y € U) (8)

(x;éy/\ /\ (xRiyéngy):(xf(Rl,...,Rn)yéxf(R/],...,R%)y)).

1<in
The next lemma shows the relation between IIA and Condition 3. It will be needed in the proof of (7) in Section 9.

Lemma 1.

1. IIA on VV implies Condition 3.
2. Condition 3 implies IIA on L.
3. Condition 3 does not imply IIA on V.

Proof. It is easy to prove that IIA on W implies Condition 3. For the second part, suppose f :P(U%)" — P(U?), f maps
weak orderings to weak orderings (W" into W), and Condition 3 holds. We will prove that f satisfies IIA on £ using
only the restriction of Condition 3 to 2-element sets S C U. First, since £ C W, we get a consequence of Condition 3 by
replacing YW with L. Then we let S = {x, y} with x # y in Condition 3, we replace the concluding equation C({x, y}) =
C’({x, y}) with the equivalent formula

(xRx AxRy) & (XR'X AXR'y)) A ((VRX A YRY) < (YR'X A YR'Y))
where R = f(Ry,...,Rp) and R’ = f(R], ..., R}), and obtain

(VRi.....Rn, R|.....R, € L) (Vx.y € U)

(x YA /\ ((xRix < XRiX)A(XRiy < xR}y) A (VRix & YRIX)A(YRiy < YR}Y))
1<i<n

= ((xRxAXRy) & (XR'xAxR'y)) A (VRXAYRY) & (yR’xAyR/y)))

Linear orderings are reflexive, and the relations R and R’ are also reflexive by the assumptions on f, so the underlined
portions can be deleted (because the formulas in them are always true), leaving

(VRy,...,Rn, R},...,R, € L) (VX,y € U)

<x £y A /\ ((xRiy < xRjy) A (YRix < yRix)) = (XRy < xR'y) A (VRx & yR’x))

1<i<n

The underlined formulas are equivalent because the input relations are linear orderings. To see this, use LN0’=L~1 N0’ for
all L € £ in the third step:

XRiy & xRy iff xRiy < xRly by logic
iff xR 'yoxR'y Ri,R/ el x#y
iff  yRix & yRix

We may delete the second underlined formula (because it is redundant), delete the final conjunct (making the condition no
stronger), and get a consequence of Condition 3 which is, after eliminating abbreviations, exactly IIA on L. Finally, for an
example to show that Condition 3 does not imply IIA on W, let

f(R1,R2, ..., Ry) =R}

for all R1, Ry, ..., Ry € P(U?). Since f preserves transitivity and completeness, it maps weak orderings to weak orderings.
We will show Condition 3 holds for f. Assume Rq,..., Ry, R’I,...,R,’1 eW, SCU, and, for every i e {1,...,n},

RiNS?=R/NS> 9)
We wish to show that

fQR1,....,R0)NS*= f(R},...,R,) NS?, (10)
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because (10) implies C(S) = C’(S). By the definition of f, (10) is equivalent to

Ry'Ns?=R{"Nns% (11)
We get (11) from (9) by setting i =1 and applying ~! to both sides. Thus Condition 3 holds. To see that f fails to satisfy
IIA on W, choose distinct x, y € U and choose weak orderings R1,..., Ry, R},..., Ry € W, so that xRy, xR}y, yR1X, YR/x,
and R; = R] for 2 <i <n. (Note that Ry ¢ £.) Then

Rin{x. )} =Rin{(x.y} (12)

for all i € {1,...,n}, so the hypothesis of the implication in IIA holds, but its conclusion fails, i.e.,
fRi,....R)N{x, )} # F(RY ... Ry) N {(x, )},

because le_ly but not xR/1_1y. O

5. Condition P and unanimity

Definition 6. Assume R C P(U?), 2<n<w, and f:PU>" — P(U?). f satisfies Unan on R if
(VR1,...,Rh eR) (Vx,y e U)

((x;éy/\ A\ (xR,~y)>:>xf(R1,...,Rn)y). (13)

1<i<n

Note that Unan is equivalent to

(VRi,...,Rhn€R) (ﬂ R,-ﬂO’gf(Rl,...,Rn)),

1<ikn

while Condition P (applied to R instead of W) is equivalent to

(VRi,...,Rhn€R) (f(R1,...,Rn)ﬂO'g U R,-).

1<ign
6. Diverse sets of relations

Definition 7. A set R € P(U2) of relations on U is diverse if (14)-(17) hold, and very diverse if (14)-(19) hold.

(vx,y,zeU) (|[{x.y,2}|=3= 3R € R)(xRy AXRz A zRY)), (14)
(vx,y,zeU) (|[{x.y,2}|=3= (3R € R)(xRy A xRz A zRY)), (15)
(¥x,y,zeU) (|[{x.y,2}| =3 = (3R € R)(xRy AXRz A zRY)), (16)
(¥x,y,zeU) (|[{x.y,2}| =3 = (3R € R)(xRy AXRz A zRY)), (17)
(¥x,y,zeU) (|[{x.y,2}| =3 = (3R € R)(xRy A xRz A zRY)), (18)
(vx,y,zeU) (|{x.y.2}| =3 = (3R € R)(xRy A xRz A zRY)). (19)

Conditions (14)-(19) are part of a set of eight conditions obtained by filling in the blanks of the pattern x_y A x_z A
z__y with either “R” or “R”. Six of these conditions are required for a set R of relations to be very diverse. The remaining
two conditions are

(Vx,y,zeU) (|{x.y.2}| =3 = (3R € R)(XRy A xRz A zRY)),
(vx,y,zeU) (|{x.y,2}| =3 = (3R € R)(xRy AxRz A zRY)).

These conditions say for every 3-element subset of U there is a relation in R that fails to be co-transitive on that subset,
and a relation in R that fails to be transitive on that subset. These are the only two conditions (out of eight) that do not
hold for the set V' of transitive co-transitive relations on U, so V is very diverse. V is examined more closely in the last
section.
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The set of equivalence relations on U is diverse. In fact, if R is the set consisting of U2, 1’, and the equivalence relations
on U with exactly two equivalence classes, then R is diverse. However, the set of equivalence relations on U is not very
diverse, because if R is an equivalence relation then xRy A zRy implies xRz, contrary to what is required in (18), and
XRy A xRz implies zRy, contrary to (19). Thus both (18) and (19) fail for any set of equivalence relations. Similarly, {0’} U
{{(x, y)}: x,y € U,x# y} is diverse but not very diverse.

For any x,y,z € U, let xyz ={(x,2), (x, y), (y,2)} € U2, and let R = {xyz: x,y,z € U, |{x,z, y}| = 3}). Then R contains
only transitive relations and is very diverse. To prove this, consider any three elements x, y,z € U. For (14) let R = yzx,
for (15) let R = xzy, for (16) let R = zyx, for (17) let R = yxz, for (18) let R = zxy, and for (19) let R = xyz. R is a very
diverse set of transitive relations, but R contains relations that are not co-transitive, so R ,@ V. Let

R ={xyzU({x,y. 2} x (UN{x,y.2})): x,y.z€ U,

{x,z,y}| =3}.

Then R’ is very diverse and R € V. We can add 1’ to every set in R’ and get a very diverse set of transitive, co-transitive,
reflexive relations. By making them a bit bigger we get a very diverse set of weak orderings. The set of linear orderings
with x, y, z “at the bottom” (or “at the top”) is very diverse.

7. Decisive sets

Throughout this section we make the assumptions of Theorem 2: U is a set with at least three elements, 2 <n < w,
f:PU*" - PU?), R is a diverse set of relations on U, f maps R" into 7, and f satisfies Unan and IIA on R. Arrow’s
(revised) notion of decisive set [3, p. 98], originally stated for preference relations, is formulated here for relations in general.

Definition 8. Assume D C{1,...,n} and x, y € U. D is decisive for (x, y) if

(VR1,...,RpeR) (D ={i: xRiy} = xf(R1,..., Rn)y). (20)
Let [D] be the set of pairs (x, y) of distinct elements of U such that D is decisive for (x, y). D is decisive if [D] N0’ # @.

By Unan, [{1,...,n}]=0, so {1,...,n} is decisive. We’ll show now that [D] N0’ is either ¥ or 0’, and the decisive sets
form a filter in the Boolean algebra of all subsets of {1,...,n}.

Lemma 2. For distinct x, y, z € U, if Xx[D]z and z[E]y then x[D N E]y.

Proof. Assume |{x, y, z}| =3, x[D]z, z[E]y, and R, ..., Ry € R. To show that D NE is decisive for (x, z), we assume DNE =
{i: xR;y} and prove that xf(Ry,...,Rp)y. By (14), (15), (16), and (17), there are relations R4y, Ra15), Ra1e), R17) € R,
respectively, with the properties listed below, from which we choose R’l, .... R, €{Raay.,...,Rum)} as follows:

XRaay  XRasz  zRasy R;=Ras ifieDNE

xRas)y xR5)z ZR@s5)y R;=R(]5) ifieDNE

XRae)y  XRaez  zRaey Ri=Rge ifieDNE

me XR(17)Z zmy R; = R(]7) ifie DNE
Let R= f(Ry,...,Ry) and R’ = f(R, ..., R}). Then we have xR’z by x[D]z (see the second and fourth columns) and zR'y by
z[E]y (see the third and fourth columns), so xR’y since outputs of f are transitive. We have arranged that DNE = {i: xR}y}

(see the first and fourth columns), but we assumed D NE = {i : xR;y}, so Algign(XRiy & xR}y). It follows, by IIA and xRy,
that xRy, as desired. O

Lemma 3. Ifx, y, z € U are distinct, D C {1, ...,n}, and x[D]y, then u[D]v for all distinct u, v € {x, y, z}.

Proof.

1. x[Dly hypothesis

2. y[{1,....,n}]x Unan

3. z[{1,....n}]x Unan

4. z[Dly 1,3, Lemma 2
5. z[D]x 4,2, Lemma 2
6. y[{1,....n}]z Unan

7. x[D]z 1,6, Lemma 2



R.D. Maddux / Journal of Logical and Algebraic Methods in Programming 83 (2014) 235-248 243

8. y[D]z 2,7,Lemma 2
9. y[Dlx 5,8, Lemma 2

In steps 1, 4, 5, 7-9, we have assumed or proved u[D]v in all six cases that arise by choosing distinct u,v € {x, y,z}. O
Lemma 4. If D is decisive then [D] =0".

Proof. Let D C {1,...,n} be a decisive subset. Since D is decisive, there must be distinct x, y € U such that x[D]y. Assume
u,veU and u # v. We wish to show u[D]v. Then |{x, y,u, v}| > 1 since x # y. If |{x, y,u, v}| is 2 or 3, we may choose
z € U distinct from x, y such that {x, y, u, v} C {x, y, z}. Such an element z is either u, v, or exists by the assumption that U
has at least three elements. Then |{x, y, z}| =3, x[D]y, u,v € {x, y, z}, and u # v, hence u[D]v by Lemma 3. We therefore
may assume |[{x, y,u, v}| = 4. From Lemma 3, applied to the three-element sets {x, y,u} and {x, y, v}, we have u[D]x and
x[D]v, hence u[D]v by Lemma 2. O

Lemma 5. Intersections of decisive sets are decisive.

Proof. Assume D,E C {1,...,n} are both decisive. Let x, y,z € U be three distinct elements. Then x[D]y and y[E]z since
[D]=[E]=0" by Lemma 4, so x[D N E]z by Lemma 2, hence D NE is decisive. O

The proof of the next lemma has a new trick, a division into two cases that later converge. This allows us to avoid the
last two diversity conditions (the two needed for a set of relations to be “very” diverse), and extend the theorem to diverse
sets, in particular the set of equivalence relations.

Lemma 6. Supersets of decisive sets are decisive.

Proof. Assume D C E C {1,...,n} and D is decisive. Then there are y,z € U such that y[D]z and y # z. Since U has
at least three elements, we may choose x € U distinct from y, z. We will prove x[E]y, which implies that E is decisive.
Assume Rq,...,R, € R and E = {i: xR;y}. We wish to show xf(R1, ..., Ry)y. By (14), (15), (16) with x and z interchanged,
and (17), there are relations R(14), R15), R(16), R(17) € R, respectively, with these properties:

1. xRaay  xRaaz  zZRaay by(14)
2. XRasyy XR15)z ZRasyy by (15)
3. zRaey zRasmX  xRaey by (16)with z, x switched
4. xRa7y  XRanz  zRapny by (17)
For each i e {1,...,n} let
Rausy ifieD
5. Ri= Raus) ifie DNE

R(17) ifie E and XR(]G)Z
Rasy ifi€Eand xRz
6. xRy xRjz zRjy foreveryieD by5,2

If XR(16)z then

7. XRly xRz  zR]y foreveryie DNE by5,3,xR(6z

8. xRy  xRiz zR}y foreveryie E by 5, 4, xR(16)2
but if XxR(16)z then

7. xR}y xl?;z zR_;y foreveryie DNE by5,3,xRa62

8. XRly xRjz zR]y foreveryicE by 5, 1, xR(16)z
In either case, we have

9. xf(R},....Rp)z by 6,7, 8, x[{1,...,n}]z

or6,7,8, x[D]z
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10. zf(R},...,R}y)y by 6,7, 8, x[D]z
or6,7,8, z[D]y

11. xf(Ry,....Ry)y by 9, 10, f maps into 7~

12. E={i: xRjy} by 6,7,8,0r6,7,8

13. E ={i: xR;y} by assumption

14, /\ (xRiy & xRjy) by12,13

1<i<n
15. xf(Ry,...,Rp)y by 14, 1A O

3

The next lemma says the complement of a decisive set is “decisive for the complementary relation”.

Lemma 7. Suppose that D C {1, ...,n}, x, y € U, and not X[D]y. Then
(YR1,...,Rn€R) (D ={i: xRiy} = xf(R1,...,Rp)Y) (21)
Proof. Assume Ry, ...,R; € R and D = {i: xR;y}. We have assumed that (20) is false, so there are R, ..., R; € R such that
(Vie{1,....,n}) (i€D < xRjy)
and xMy. Now it follows from

(Vie{l,...,n}) (i€D < xR;y)

and

(Vie{l,...,n}) (ieD < xRy)

that
(Vie{l,....,n}) (xRiy & xR}y),
so from IIA and xMy we get Xxf(R1, ..., Rn)y, as desired. O
8. The Intersection Theorem
Theorem 2 (Intersection Theorem). Assume U is a set with at least three elements, 2 <n < w, f : P(U%)" — P(U?), R is a diverse

set of relations on U, f maps R" into the set T of transitive relations on U, and f satisfies Unan and IIA on R. Then there is some
Do € {1,...,n} such that

(VRi,...,Rhn €R) (f(R1,...,Rn) no'= (") Ri 00'). (22)

iEDo
Proof. Let Do be the intersection of all the decisive subsets of {1,...,n}. There are only finitely many subsets of {1,...,n},
hence Dy is decisive by (an inductive proof based on) Lemma 5. We wish to prove (22). Consider any Rq,..., R, € R and

any x, y € U. Suppose x # y and xR;y for all i € Dy, i.e., (x,y) € ﬂieDO R; N0’ (the right hand side of (22)). Let E = {i: xR;y}.
Then Do C E C {1,...,n} by definitions, so E is decisive by Lemma 6, consequently x[E]y by Lemma 4, so xf(R1,...,Rp)y
by definitions. This shows f(R1,...,Ry) D ﬂieDO R;N 0. To show

f(Ri,....,Rp)NO'C () R; (23)
iGDo

(which implies the other direction of (22)), assume xf(R1,..., Ry)y for distinct x, y € U. Again, we let E = {i: xR;y} and
prove x[E]y. Toward this end assume R, ..., R, € R and assume

E={i: xR}y}. (24)

We must now show xf (R}, ..., R})y. From the definition of E and (24) we get \;¢;<,(xRiy < xR}y), hence xf(R1, ..., Rn)y
< xf(Ry,..., R,y by HIA, so xf (R}, ..., R;)y because we assumed xf(R1,..., R;)y. We have just proved x[E]y and have
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assumed x £ y, so E is decisive, hence Dy C E since Dy is the intersection of all decisive subsets of {1,...,n}, including E.
Therefore, for every i € Do, we have i € E, hence xR;y, that is, (x,y) € ﬂieDO R;. This completes the proof of (23) and
with it, (22) and all of Theorem 2. O

We cannot conclude that Dy is not empty. For an example to show this, let R = P(U?) and for all Ry, ..., Ry € R, let

f(R1,...,Rny) =U>.

Then R is very diverse and the output relation U? is transitive and co-transitive, so f maps R into V, Unan and IIA hold,
and Do =#.

We cannot conclude that Dy is a proper subset of {1, ..., n}. For an example to show this, let R be the set of equivalence
relations on U. Then R is diverse (but not very diverse). Let f be defined for all relations Ry, ..., R, € P(U?) by
fRi,....Rw)= [ Ri. (25)
1<ikn

It is easy to see that Unan and IIA hold on R. Furthermore, f preserves transitivity, reflexivity, and symmetry, so, applied
to equivalence relations in R, f produces an equivalence relation, which is transitive. Therefore f maps R" into 7. The
function f satisfies all the hypotheses, and hence the conclusion, of Theorem 2, but only with Do ={1,...,n}.

A related example, due to Sen [7, Theorem V], is obtained by applying the operator of Lemma 9 in Section 10 to the
previous example.

NS
f(R1.....Re)= ) R,-u( N Ri> . (26)
1<i<gn

1<i<n

The functions defined on weak orderings by (25) and (26) satisfy IIA on V, Condition 3, Condition P, and Condition 5.
Since the inputs are transitive, the output of (25) is always transitive but may not be complete, even if the inputs are linear
orderings. On the other hand, the output of (26) is complete (and quasi-transitive), but may not be transitive even if the
inputs are linear orderings. These examples show that Arrow’s Theorem fails if the outputs are required to be only transitive,
or only quasi-transitive and complete.

9. The Projection Theorem

The next theorem shows that if the output relations are co-transitive as well as transitive, and the set R of inputs is
very diverse (not just diverse), then Dy is either empty or contains a single element.

Theorem 3 (Projection Theorem). Assume U is a set with at least three elements, 2 <n < w, f : P(U%)" — P(U?), R is a very diverse
set of relations on U, f maps R" into the set V of transitive co-transitive relations on U, and f satisfies Unan and IIA on R. Then
either

(YR1,....Ri€R) (f(R1.....,Rn)N0'=0), (27)
or else there is some k € {1, ..., n} such that
(VR1,....,RneR) (f(Ry,...,Rx)NO'=RrNO). (28)

Proof. This is a continuation of the proof of Theorem 2. So far we have proved (22) with R = ). We now make use of the
additional diversity hypotheses (18) and (19), and the hypothesis that all output relations are co-transitive, to show that Dg
has at most one element.

Suppose 2 < |Dg|. Then we may partition Dy into two nonempty disjoint parts, say D’ and D”, where D’ N D” = @ and
Do=D'UD". Let Dg={i: ie{1,...,n}, i ¢ Dg}. Thus we have a partition of {1,...,n} into three pairwise disjoint sets,
D', D", Dy. Although Dy may be empty, D’ and D” are nonempty proper subsets of Dg. Since Dy is the intersection of
all decisive subsets of {1,...,n}, no proper nonempty subset of Dy can be decisive for any ordered pair in 0’, because of
Lemma 4. Choose distinct x, y, z € U using the hypothesis that |U| > 3. Then D’ is not decisive for (z, y), D” is not decisive
for (x,z), and Dg is decisive for (x,z) by Lemma 4. By (18) and (19) and (14) there are relations R(s), R(19), R(14) € R,
respectively, with these properties:

1. xRas)y  xRugz  zRugyy by(18),y#z
2. XR(19)y XR(19)Z ZR(]g)y by(l9),x;£z
3. xR(14)y XR(14)Z ZR(]4)_)/ by (14)

Choose Rq, ..., R, € R by setting, for each i € {1,...,n},
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R(]g) ifieD’
4. Ri={ Rag ifieD”
R(]4) ifie D_()

5. xRjy  xRiz zR;y forallieD’ byl4
6. xRiy xRiz zR;y forallieD” by2,4
7. xRjy  xRjz zRjy forallie Dy by3,4
8. xf(R1,...,Rn)z by 5,6, 7, not x[D"]z, Lemma 7
9. zf(Ry,...,Rn)y by 5, 6,7, not z[D']y, Lemma 7
10. xf(Rq,...,Rp)y by 5,6, 7, x[Doly
It follows that f(R1, ..., Ry) is not transitive, hence f(R1,..., Ry) is not co-transitive and not in V, contrary to the hypoth-

esis that f is an operator taking values in V. The assumption 2 < |Dg| has yielded a contradiction, so |Dg| < 1. If [Dg| =0
then (27), and if |Dg| =1 then Do = {k} for some k € {1,...,n} such that (28). O

Proof of (7). Here we prove (7) under the hypotheses of Theorem 1. Assume U is a set with at least three elements,
2<n<w, f:PWU*" - PWU?), f maps W" into W (Condition 1), and f satisfies Condition P and Condition 3.

To apply Theorem 3 with R = £, we must check that the hypotheses hold. We have assumed U is a set with at least
three elements, 2 <n < w, and f : P(U%)" — P(U?). R (the set of linear orderings of U) is very diverse. By hypothesis,
f maps W" into W, but R" =L" Cc W" and W C V, so f maps R" into V. We proved in Lemma 1 that Condition 3
implies IIA on £ = R. It remains to prove Unan from Condition P. Assume x,y € U, R1,...,Rp € R=L, x# y, and xR;y
for all i € {1,...,n}. Note that for each linear ordering R; € £ we have

RiNO'=RN0. (29)

From x# y and xR;y for all i € {1, ...,n} we therefore conclude that xR,._]y forallie{1,...,n}, hence x(f(Ry,...,Ry))" 1y
by Condition P, which implies xf (R1, ..., Rp)y by the completeness of f(Rq,...,R,) € W.

The hypotheses of Theorem 3 have been met with R = £, so we have either (27) or (28). However, Condition P rules
out (27), because together they imply

0C U R;

1<i<n

for all Ry,..., R, € R =L, but this is false since we can find, for any pair (x, y) € 0’, linear orderings R; € R = £ such that
xR;y for all i € {1,...,n}. Then (x,y) is in the set on the left but not in the set on the right. Therefore, (28) holds with
R = L. However, Ry is reflexive (it’s a linear ordering) and f(Rq,..., Ry) is reflexive (it's a weak ordering because f maps
LT CW" into W), so (28) tells us that the restriction of f to £ is actually a projection function (onto coordinate k), that is,
(7) holds. O

10. Weak orderings vs. transitive co-transitive relations

As we show here, the transitive co-transitive relations (the subject of the Projection Theorem) do not differ much from
the weak orderings (the subject of Arrow’s Theorem). First the basic inclusions.

Lemma8. L Cc W CV C T (allinclusions are proper).

Proof. The first inclusion is immediate from definitions, and is proper because U? is an example of a weak (but not linear)
ordering. The third inclusion is also immediate from definitions, and is proper because 1’ is transitive but not co-transitive.
If R is a weak ordering, then R € R~! by the completeness of R and R;R~! C R by the transitivity of R, so R is transitive
because R;R C R;R~! C R. This shows W C V. The inclusion is proper because @ is transitive and co-transitive, hence @ € V,
while ¢ is neither reflexive, connected, nor complete, hence # ¢ W. 0O

W is closed under conversion (e.g., the converse of < is >) but not complementation (the complement > of < is
irreflexive). V is closed under both conversion and complementation, so V contains the strict preference relations of all the
weak orderings. As the following lemma shows, the unary relational operator used in (26), which reproduces the original
weak ordering from its preference relation, associates a weak ordering with every transitive co-transitive relation.
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Lemma 9. Assume R € V and W = R U R—1. Then W is a weak ordering whose strict preference relation is R N R—1, and whose
indifference relation is

E=(RNRTYHU(RNR-T).

Furthermore, E is an equivalence relation whose equivalence classes are linearly ordered by the relation <, which is defined for equiv-
alence classes X and Y by

X<Y & XxYCRNRI

Proof. Assume R is transitive and co-transitive. Then R and R are both transitive, but converses of transitive relations are
transitive, so R—! and R—1 are also transitive. Let

Eo=RNR ! and E;=RNR-', soE=EqUE;and W =RUE; (30)

Intersections of transitive relations are transitive, so Eg and E; are transitive. For any relation R, RN R~! is symmetric,
so Egp and E; are symmetric as well as transitive. The two relations Eg and E; are obviously disjoint. To see that their
union E contains the identity relation observe that

'NR=(1'NR)'=1""NnR'=1nR",
so TNR=1NRNR CEg, and, similarly, ’'NR=1NRNR-T C Ey, hence
'=1NU?=1TNRUR) =(I'NR)U(I'NR) S EgUE; =E.
Thus E is reflexive. E is symmetric because it is the union of two symmetric relations. R is transitive, therefore
R:RCR, R RCR, RRT'cCR (31)

and R is co-transitive, therefore

R:RCR, RRTCR, R T;RCR. (32)
We have
Eo;E1 =Eq;Eq =0 (33)
because
Eo;E1 € (R™LR) N (R;R-1) by (30)
CRNR=¢ by (31),(32)

Ei;Eo ZE]_l;EE] =(E;En) '=0""=0

E is transitive because

E;E=(EoUE1);(EoUEY) by (30)
= (Eo;E0) U (E1;E0) U (Eo; E1) U (E1;Eq)
C(Eo:Eq) UPUPU (E1;:Eq) by (33)
CEgUE{=E Eg, Eq are transitive, (30)

Thus E is an equivalence relation on U. W is transitive because

W;W = (RUE1);(RUEy) by (30)
=(R;R) U (R:E1) U (E1sR) U (Eq;Eq)
CRU(R;R-T)U(R-T;R)UE; (31),(30), Eq is transitive
CRURURUE; by (32)
=W by (30)

and W is complete because
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WUW!'=(RUE])URUE;)! by (30)
=RUE;U R7'u Eq E1 is symmetric
=RURTU(RNRT) by (30)
=RURTURURT=U>

Therefore W is a weak orderlng The strict preference relation of W is, by Arrow’s DEFINITION 1, W~ w-T = =((RUR 1=
R-TUR=R-INR=RNR- 1, and the indifference relation of W is, by Arrow’s DEFINITION 2,

wnw'=RURT)N(RURT)
=(RUR-T)N(RTTUR)
_(RNR)U(RNRT)
—E

For the transitivity of <, assume X <Y < Z for some equivalence classes X, Y, Z of E. Then
XxZ=XxY)(¥ x2) YA
C(RNR-1);(RNR-T) X<Y<Z
C (R;R) N (R-1;R7T)
CRN R-1 R, R—1 are transitive
Next we let P=RNR-! and prove
E;P;ECP. (34)
By (30) and (31), we have
Eo;PCR;PCR;RNR;R-1CP,

and furthermore, by (30) and (32),

E;;PCR1;PCR1;RNR-1;R-1CP,
so, by the last two equations,
E;P = (Eo;P)U(E1;P) S P.

By a similar calculation, P;E C P, so (34) holds. To prove < is complete, assume X and Y are (non-empty) equivalence
classes of E. If there is a pair (x, y) € X x Y such that (x, y) € P then, by (34),

XxY=E{(xy)}ECEPECP,
hence X < Y. If not, then (X x Y) N P = . Taking converses, we get

P=p1=XxY) 'NnP 1= xX)NR"'NR,

sSOYXXCR1TNR=P,hence Y <X. O
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“Hardly anybody confronted with practical problems knows how to apply relational calculi [for which] there is almost no broadly
available computer support [...] We feel, however, that the situation is about to change dramatically as relational mathematics
develops and computer power exceeds previous expectations.”

[Gunther Schmidt [1]]

1. Introduction

In a paper addressing the influence of Alfred Tarski (1901-1983) in computer science, Solomon Feferman [2] quotes the
following statement by his colleague John Etchemendy: “You see those big shiny Oracle towers on Highway 101? They would
never have been built without Tarski’s work on the recursive definitions of satisfaction and truth”.

The ‘big shiny Oracle towers’ are nothing but the headquarters of Oracle Corporation, the giant database software
provider sited in the San Francisco Peninsula. Still Feferman [2]: “Does Larry Ellison know who Tarski is or anything about
his work? [...] I learned subsequently from Jan Van den Bussche that [... ]| he marks the reading of Codd’s seminal paper as the starting
point leading to the Oracle Corporation.”

Bussche [3] had in fact devoted attention to relating Codd and Tarski's work: “We conclude that Tarski produced two
alternatives for Codd'’s relational algebra: cylindric set algebra, and relational algebra with pairing [... ] For example, we can represent
the ternary relation {(a, b, c), (d, e, f)} as {(a, (b, ¢)), (d, (e, f))}". Still Bussche [3]:

“Using such representations, we leave it as an exercise to the reader to simulate Codd’s relational algebra in RA™ [relational algebra
with pairing]”.
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To the best of the author’s knowledge, nobody has thus far addressed this exercise in a thorough and generic way. Instead,
standard relational database theory [4,5] includes a well-known relation algebra but this is worked out in set theory and
quantified logic, far from the objectives of Tarski’s life-long pursuit in developing methods for elimination of quantifiers
from logic expressions. This effort ultimately lead to his formalization of set theory without variables [6].

The topic has acquired recent interest with the advent of work on implementing extensions of Tarski’s algebra in au-
tomated deduction systems such as Isabelle [7] or Prover9 and the associated counterexample generator Mace4 [8]. This
offers a potential for automation which has not been acknowledged by the database community. In this context, it is worth
mentioning an early concern of the founding fathers of the standard theory [9]:

“[A] general theory that ties together dependencies, relations and operations on relations is still lacking”.

More than 30 years later, this concern is still justified, as database programming standards remain insensitive to techniques
such as formal verification and extended static checking [10] which are regarded more and more essential to ensuring
quality in complex software systems.

Contribution The remainder of this paper will show how an algebraic treatment of standard data dependency theory along
the exercise proposed by Bussche equips relational data with functional types and an associated type system which can be
used to type check database operations.

Interestingly, such a typed approach to database programming will be shown to relate to other programming logics such
as e.g. Hoare logic [11] or that of strongest invariant functions [12] which has been used in the analysis of while statements,
for instance.

On the whole, the approach has a unifying theories of programming [13] flavour, even though the exercise will not be
carried out in “canonical” UTP.

Outline Section 2 introduces functional dependencies (FD) and shows how to convert the standard definition into the
Tarskian, quantifier-free style. The parallel between the functions as types approach which emerges from such a conversion
and a similar treatment of Hoare logic starts in Section 3. Section 4 shows that, in essence, injectivity is what matters in
FDs and gives a correspondingly simpler definition of FD which is used in Section 5 to re-factor the standard theory into a
type system of FDs. Section 6 shows how to use this type system to type check database operations and Section 7 shows how
to calculate query optimizations from FDs. The last sections conclude and give an account of related and future work.

Some technical details are omitted from the current paper for conciseness. All can be found in a technical report available
on-line [14].

2. Introducing functional dependencies

In standard relational data processing, real life objects or entities are recorded by assigning values to their observable
properties or attributes. A database table is a collection of such attribute assignments, one per object, such that all values of
a particular attribute (say i) are of the same type (say A;). For n such attributes, a relational database file T can be regarded
as a set of n-tuples, that is, T C A1 x --- x Ay. A relational database is just a collection of several such relations, or tables.

Attribute names normally replace natural numbers in the identification of attributes. The enumeration of all attribute
names in a database table, for instance S = {PiLOT, FLIGHT, DATE, DEPARTS} concerning the airline scheduling system given as
example in [4], is a finite set called the table’s scheme. This scheme captures the syntax of the data. What about semantics?
Even non-experts in airline scheduling will accept “business rules” such as, for instance: a single pilot is assigned to a given
flight, on a given date. This restriction is an example of a so-called functional dependency (FD) among attributes, which can be
stated more formally by writing “FLIGHT DATE — PILOT” to mean that attribute PILOT is functionally dependent on FLIGHT and
DATE, or that FLIGHT, DATE functionally determine PILOT.

Data dependencies help in capturing the meaning of relational data. Data dependency theory involves not only functional
dependencies (FD) but also multi-valued dependencies (MVD). Both are central to the standard theory, where they are
addressed in an axiomatic way. Maier [4] provides the following definition for FD-satisfiability:

Definition 1. Given subsets x, y C S of the relation scheme S of an n-ary relation T, this relation is said to satisfy functional
dependency x — y iff all pairs of tuples t,t’ € T which “agree” on x also “agree” on y, that is,

vttt eT = (tixl=t'[x] = tlyl=t[y]) (1)

(The notation t[x] in (1) means “the values exhibited by tuple t for the attributes in x”.) O

How does one express formula (1) in Tarski’s relation algebra style, without the two-dimensional universal quantification
and logical implications inside? For so doing we need to settle some notation. To begin with, t[x] is better written as x(t),
where x is identified with the projection function associated to attribute set x. Regarding x and y in (1) as such functions we
write:
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ve,t’ it eT = (x©O=x(t') = y©O=y({)) 2)

Next, we observe that, given a function f : A — B, the binary relation R € A x A which checks whether two values of A
have the same image under f' — that is, @ Ra= f(a’) = f(a) — can be written alternatively as a’(f°- f)a. Here, f° denotes
the converse of f — that is, a(f°)b holds iff b = f(a) — and the dot (-) denotes the extension of function composition to
binary relations?:

b(R-S)c = 3Ja:bRaAnaSc (3)

Using converse and composition the rightmost implication of (2) can be rewritten into t(x° - x)t’ = t(y° - y)t’, for all
t,t’ € T. Implications such as this can be expressed as relation inclusions, following the definition

RCS = Vba:bRa = bSa (4)

However, just stating the inclusion x° - x C y° -y would be a gross error, for the double scope of the quantification (t
T A t' €T) would not be taken into account. To handle this, we first unnest the two implications of (2),

Vet (teT A eT At(x-x)t) = ty°-yt

and treat the antecedent t e T A t' € T A t(x°-x)t' independently, by replacing the set of tuples T by the binary relation
[TT defined as follows>:

b[Tla = b=aAnaeT (5)
Note that t € T can be expressed in terms of [[T]] by Ju : t[T]lu and similarly for t’ € T. Then:
(teT At eT A t(x°-x)t)
= {expansionof t € T and t' € T}
Ju,u' t[TTu A [TV A tx°-x)t

{A is commutative; u =t and u’ =t’; converse}
Ju,u' t[Tu A u(x®-x)u” A u'[T]°F
= {composition (3) twice}
t(ITD-x°-x-[T1°)t O
Finally, by putting this together with t(y° - y)t’ we obtain

(Th-x°-x-MTI°<Sy°-y (6)
as a quantifier-free relation algebra expression meaning the same as (1).

Generalization To reassure the reader worried about the doubtful practicality of derivations such as the above, we would
like to say that we don’t need to do it over and over again: inequality (6), our Tarskian alternative to the original textbook
definition (1), is all we need for calculating with functional dependencies. Moreover, we can start this by actually expanding
the scope of the definition from sets of tuples [[T]] and attribute functions (x, y) to arbitrary binary relations R and suitably
typed functions f and g:

R-f°-f-R°Cg’-g (7)

In this wider setting, R can be regarded not only as a piece of data but also as the specification of a non-deterministic
computation, or even the transition relation of a finite-state automaton; and f (resp. g) as a function which observes the
input (resp. output) of R. Put back into quantified logic, such a wider notion of a functional dependency will expand as
follows:

va',a: f(d)=f@ = (VW' .b:b’Rad AbRa = g(b')=gb)) (8)

T This is known as the nucleus [12] or kernel [15] of a function f.

2 Thus composition of both functions are relations should be read backwards. This is consistent with b f a (function f regarded as a special case of
relation) meaning b = f(a) and not a = f(b).

3 This is a standard way of encoding a set T as a partial identity [1], thus called since [T] < id. The set of all such relations forms a Boolean algebra
which reproduces the usual algebra of sets. Moreover, partial identities are symmetric ([T]° = [[T]]) and such that [ST - [T]] = [STN[T]. Also known as
coreflexives [16] or as monotypes [17], partial identities are special cases of tests in Kleene algebras with tests [18].
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In words: inputs a, @’ to R which are indistinguishable by f can only lead to outputs indistinguishable by g. Notationally, we will

convey this interpretation by writing R: f — g or f*R>g. We can still say that R satisfies FD f — g, in particular
wherever R is a piece of data. As can be easily checked, f(a’) = f(a) is an equivalence relation which, in the wider setting,
can be regarded as the semantics of the datatype which R takes inputs from (think of f: A — B as a semantic function
mapping a syntactic domain A into a semantic domain B), and similarly for g concerning the output type.

Summing up, the functions f and g in (7) can be regarded as types for R. Some type assertions of this kind will be very
easy to check, for instance id : f — f, just by replacing R, f, g:=id, f, f in (7) and simplifying. But type inference will be
easier to calculate on top of the even simpler (re)statement of (7) which is given next.

3. Functions as types
Before proceeding let us record two properties of the relational operators converse and composition®:

(R-S)° = S°-R° (9)
(R°)° = R (10)

Moreover, it will be convenient to have a name for the relation R° - R which, for R a function f, is the equivalence relation
“indistinguishable by f” seen above. We define

kerR £ R°-R (11)

and read kerR as “the kernel of R”. Clearly, a’(kerR)a means 3b:b R @ A b R a and therefore ker R measures the injectivity
of R: the larger it is the larger the set of inputs which R is unable to distinguish (= the less injective R is).
We capture this by introducing a preorder on relations which compares their injectivity:

R<S £ kerSCkerR (12)

As an example, take two list functions: elems computing the set of all elements of a list and bagify keeping the bag of such
elements. The former loses more information (order and multiplicity) than the latter, which only forgets about order. Thus
elems < bagify. A function f (relation in general) will be injective iff ker f € id (id < f), which easily converts to the usual
definition: f(a) = f(a) = d =a.

Summing up: for functions or any totally defined relations R and S,> R < S means that R is less or as injective as S; for
possibly partial R and S, it will mean that R less injective or more defined than S. Therefore, for total relations R the preorder
is universally bounded, ! < R < id, where the infimum is captured by constant function ! which maps every argument to a
given (predefined) value, the choice of which is irrelevant.® The kernel of ! is therefore the largest possible, denoted by T
(for “top”). The other bound is trivial to check, since kerid = id, this arising from the well-known fact that id is the unit of
composition. In general, id < R means that R is injective.

Equipped with this ordering, we may spruce up our relational characterization of the f *R>g type assertion, or
functional dependency (FD):

f—F>g

{definition (7)}
R-f°-f-R°cg’-g

{converses (9), (10); kernel (11)}
ker(f-R°) Ckerg

{(12): g is “less or as injective as f w.r.t. R"}
g<f-R® O

We thus reach a rather compact formula for expressing functional dependencies, whose layout invites us to actually swap
the direction of the arrow notation (but, of course, this is optional and just a matter of taste):

4 It may help to recall the same properties from elementary linear algebra, once converse is interpreted as matrix transposition and composition as

matrix-matrix multiplication [1].

5 A relation R is totally defined (or entire) iff id C kerR.

6 Thus !- f =1, for all f. Also note that R < S is a preorder, not a partial order, meaning that two relations indistinguishable with respect to their degree
of injectivity can be different.
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Definition 2. Given an arbitrary binary relation R € A x B and functions f: B — D and g: A — C, the “type assertion”
g<R— f meaning that R satisfies FD f — g is captured by the equivalence:

g<R f=g<fR° DO (13)

There are two main advantages in definition (13), besides saving ink. The most important is that it profits from the
relational calculus of injectivity which will be addressed in the following section. The other is that it makes it easy to
bridge with other programming logics, as is seen next.

Parallel with Hoare logic As is widely known, Hoare logic is based on triples of the form {p}R{q}, with the standard inter-
pretation: “if the assertion p is true before initiation of a program R, then the assertion q will be true on its completion” [11].

Let program R be identified with the relation which captures its state transition semantics and predicates p (and q) be
identified with relation s'[[plls=s"=s A p(s) (similarly for q) in which the reader identifies the earlier trick of converting
sets to partial identities (Section 2). Note how [[p]] can be regarded as the semantics of a statement which checks p(s) and
does not change state, failing otherwise. In relation algebra the Hoare triple is captured by

{p}R{g} = g (R-[pl) < lql (14)

meaning that the outputs of R (given by the range operator rng) for inputs pre-conditioned by p fall inside q”; that is, q is
weaker than the strongest (liberal) post-condition slp(R, p), something we can express by writing

{p}R{g} = q<p-R° (15)

under a suitable preorder < expressing that q is less constrained than p - R°%:

R<LS = domS CdomR (16)

In spite of the different semantic context, there is a striking formal similarity between formulas (15) and (13) suggesting
that Hoare logic and the logic we want to build for FDs share the same mathematics once expressed in relation algebra. Such

similarities will become apparent in the sequel, particularly whereupon we write p *R>q (or the equivalent g <R D)
for {p}R{q} to put the two notations closer to each other. In this way, rules such as e.g. that of composition, {p}R{q} A
{q}S{r} = {p}R; S{r} become reminiscent of labeled transition systems’:

p—Rsg A qg—S>r = pTy (17)

We will check the FD equivalent to composition rule (17) shortly.
4. A calculus of injectivity (<)

One of the advantages of relation algebra is its easy “tuning” to special needs, which we will illustrate below concerning
the algebra of injectivity. We give just an example, taken from [14]; the reader is referred to this report for technical details.
We start by considering two rules of relation algebra which prove very useful in program calculation:

f-RCS = RCf°-§ (18)
R-f°CS = RCS-f (19)

In these equivalences,'? which are widely known as shunting rules [23,1], f is required to be a (total) function. In essence,
they let one trade a function f from one side to the other of a C-equation just by taking converses. (This is akin to
“changing sign” in trading terms in inequations of elementary algebra.)

It would be useful to have similar rules for the injectivity preorder, which we have chosen as support for our definition
of a FD (13). Such rules turn out to be quite easy to infer, as is the case of the following Galois connection for trading a
function f with respect to injectivity

R-f<S = R<S-f° (20)

7 See e.g. [19]. Term g (R - [[p]]) instantiates the semiring diamond combinator of [20]. Wehrman et al. [21] give an even simpler semantics for Hoare
triples: P{R}Q =R - P C Q, that is, P is at most the weakest pre-specification (residual relation) R \ Q, where b(R\ Q)a means Yc:c R b=c Q a [22].

8 Details: by definition, dom R = ker R Nid and rngR = dom (R°) (converse duality). Starting from (14), triple {p}R{q} asserts rng (R - [p]) < [qll, itself
the same as dom ([[p]] - R°) € dom|[[q]] (15) by converse duality and the fact that the domain of a partial identity is itself. Parentheses [_]] are dropped for
improved readability.

9 Forward composition R; S means the same as S - R.

10 Technically, these equivalences should be regarded as (families of) Galois connections.
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calculated as follows:

R-f<S
= {definition (12); converses (9), (10); kernel (11)}
kerSC f°.(kerR) - f

{shunting rules (18), (19)}
f-kerS. f°CkerR
= {converses, kernel and definition (12) again}
RS- f° O

Below we put shunting rule (20) at work in the derivation of a trading-rule which will enable handling composite
antecedent and consequent functions in FDs:

gLRE ¢ — g p<R _fok (21)
Thanks to (20), the calculation of (21) is immediate:

g h-R-k° f

{definition (13); converses}
g<f-k-R°-h°

{shunting rule (20)}
g-h<(f-k)-R°
= {definition (13)}

g-h<=f—f.k o
Another result about relational injectivity which will help in the sequel is

X<RUS = X<RAX<ZSAR®-SCkerX (22)

where R U S is the union of relations R and S. For X :=id, (22) tells that R U S is injective iff both R and S are injective
and don’t “equivocate” each other: wherever bSa and bRc hold, ¢ = a. The calculation of (22) follows:

X<RUS

{definitions of < (12) and kernel (11)}
(RUS°-(RUS) CkerX

{distribution of converse and composition over union}
(R°-R)U(R°-S)U(S°-R)U(S°-S) CkerX
= {kernel (11)}
kerRU (R°-S)U(S°-R)UkerS CkerX

= {universal property: RUSC X=RC X A SCX; (12)}
X<RAR°-SCkerX A S°-RCkerX A XS

{the intermediate conjuncts are the same (taking converses)}

X<R AR -SCkerX n XS O

Hoare logic counterparts Galois connection (20) holds with no further change once < is replaced by the preorder adopted
for Hoare triples (16), the reasoning being the same. Fact (22) is even simpler for such a preorder, as the third conjunct
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disappears.'! Finally, the Hoare logic counterpart of (21) is

gL p = wph.g)<E—wpk. p) -

where wp(f, p) = dom([p]l - f) denotes the weakest-precondition for function f to ensure p on the output.!? The first
steps of the proof of (23) are the same as those of (21), leading to q-h < p - k- R° (abbreviating [p1l, [q] to p, q). But
the calculation requires further reasoning in this case because predicates p, q are (relationally) partial identities (tests) and
therefore are not at the same level as functions. Since domain is idempotent, dom can be added to any of R or S in R < S
and thus dom is a self-adjoint concerning (16):

domR<S = R<domS (24)
Then:
qg-h<dom(p-k-R°)
= {domain: dom (R - S) = dom (domR - 5)}
q-h < dom(dom(p -k)-R°)
{29}
dom(q - h) <dom(p-k)-R°

= {Weakest precondition for functions: wp(f, p) =dom(p - f)}

wp(h,q) < wp(k, p) - R®
= {Hoare triple (15)}

wp(h,g)<S—wpk,p) O
5. Building a type system of FDs

The machinery set up in the previous sections is enough for developing a type system whereby dependencies, relations
and operations on relations are tied together, as envisaged by Beeri et al. [9].

Composition rule FDs on relations which matching antecedent and consequent functions (as types) compose:

y<=*fx < y<S—z7 A z<R (25)
Proof.
= {(13) twice}
h<g-S$° A g<f-R°
= {< -monotonicity of (-5°); converse (9)}

h<g-S$° A g-S°<f-(S-R)°
= {< -transitivity }
h<f-(S-R)°
{(13) again}

h<3SR_ O

For R and S the same database table (tuple set), this rule subsumes Armstrong axiom F5 (Transitivity) in the standard
FD theory [4]. For R and S regarded as describing computations, rule (25) is the FD counterpart of the rule of composition
in Hoare logic, recall (17).13

1 This happens because dom distributes through union, while ker does not. Both versions of (20) are instances of a generic result concerning Galois
connection lifting, see appendix D.6 of [14].

12 Terms such as h- R - k° denote programs which begin by reversing a function, proceeding as R and then updating the state by another function; for
instance, program {x := x-1; R; x := 2+x} on a single-variable state x is denoted by relational term (2x)- R - (14)°, for some subprogram R.

13 The proof is the same, as both (12) and (16) are preorders (thus transitive) compatible with relational composition. Recall that R; S=S - R.
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Consequence (weakening/strengthening) rule
k<R —-hn < k<g A g<f—Ff A f<h (26)

Proof. See [14], where this rule is shown to subsume and generalize standard Armstrong axioms F2 (Augmentation) and F4
(Projectivity). In the parallel with Hoare logic, it corresponds to the two rules of consequence [11] which, put together and
writing triples as arrows, becomes

I<F—p & qgeqgnaqg=fp A peyp

for a program R and assertions p, q, p’, q’. (Note that implications q' « q etc. correspond to [q]] € [[¢']] and therefore to
q’ < q once brackets [[]] are dropped for simplicity.)

Reflexivity We have seen already that
feid (27)

holds trivially. This rule, which corresponds to the “skip” rule of Hoare logic, p& p is easily shown to hold for any
set T,

F< g (28)

as FDs are downward closed (that is, preserved by sub-relations, by monotonicity). Rule (28) is known as Armstrong axiom
F1 (Reflexivity).

Note in passing that (25) and (27) together define a category whose objects are functions (types) and whose morphisms
(arrows) are FDs.

6. Type checking database operations

Merging (union) Let us proceed to an example of database operation type checking: we want to know what it means for the
merging of two database files to satisfy a particular functional dependency f———= g. That is, we want to find a sufficient

condition for the union R U S of two relations R and S to be of type f———= g. The relational algebra of injectivity does
most of the work:

g RUS

= {definition (13); converse distributes by union}
g<f-(R°US®)

= { relational composition distributes through union}
g<f-R°Uf-S°

= {algebra of injectivity (22); definition (13) again, twice}

g<R—f A g<5—f A R-kerf-S°Ckerg
= {introduce “mutual dependency” shorthand}

ng/\gSf/\gR,S 0

The “mutual dependency” shorthand g& f introduced in the last step for R - ker f - S° C kerg can be read as a
generalization of the standard definition of FD to two relations instead of one — just generalize the second R in (8) to
some S. For R and S two sets of tuples, it means that grabbing one tuple from one set and another tuple from the other
set, if they cannot be distinguished by f then they will remain indistinguishable by g.

It should be stressed that the bottom line of the calculation expresses not only a sufficient but also a necessary condition

for g& f to hold, as all steps are equivalences. Summing up, rule

gRS fo = g R f g S fA gRS (29)

holds.™

14 The counterpart of (29) in Hoare logic is {p}R{q} A {p}S{q} = {p}(R U S){q} written directly in the original triple notation, where R U S denotes the
non-deterministic choice between R and S.
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Type checking other database operations will follow the same scheme. Below we handle in detail one particular such
operation, relational join [4]. This is justified not only for its relevance in data processing but also because it brings about
other standard FD rules not yet addressed.

Joining (pairing) Recall from Section 1 how [3] explains the relevance of Tarski’s work on pairing in relation algebra by illus-
trating how a ternary (in general, n-ary) relation {(a, b, ¢), (d, e, f)} gets represented by a binary one, {(a, (b, ¢)), (d, (e, f))}.

Pairing is not only useful for ensuring that sets of arbitrarily long (but finite) tuples are representable by binary relations
but also for defining the join operator (A) on such sets. This operator turns out to be particularly handy to formalize in case
the two sets of tuples are already represented as relations R and S:

(a,b)(RAS)c = aRcADbSc (30)
Interestingly, relational join behaves as a least upper bound with respect to the injectivity preorder:
RASLT = RET ASKT (31)

This arises from fact!®

ker(RAS) = kerRNkerS (32)
as follows:
RASKT
= {(12)and (32)}

kerT C (kerR) N (kerS)

{universal property: X CRNS=XCR A X C S}
kerT CkerR A kerT CkerS

{(12) twice}
RLT AN SKT O

This combinator, termed split in [23], fork in [24] and strict fork in [1], turns out to be more general than its use in
data processing suggests. In particular, when R and S are functions f and g, f A g is the obvious function which pairs the
outputs of f and g: (f & g)x= (f(x), g(x)). Think for instance of the projection function fy (resp. fy) which, in the context
of Definition 1 yields t[x] (resp. t[y]) when applied to a tuple t. Then (fx A fy)t = (¢[x], t[y]) = t[xy], where xy denotes the
union of attributes x and y [4]. So, attribute union corresponds to joining the corresponding projection functions. This gives
us a quite uniform framework for handling both relational join and compound attributes. To make notation closer to what
is common in data dependency theory we will abbreviate fy A fy to fxf, and this even further to xy, identifying (as we
did before) each attribute (say x) with the corresponding projection function (say fx).

Keeping abbreviation fg of f A g (for functions), from (31) it is easy to derive facts ! < f <id, f < fg and g < fg. This
is consistent with the use of juxtaposition to denote “sets of attributes”. Likewise, < can be regarded as expressing “attribute
inclusion” in this context: the more attributes one observes the more injective the projection function corresponding to such
attributes is.'®

A first illustration of this unified framework is given below: the (generic) calculation of the so-called Armstrong axioms
F3 (Additivity) and F4 (Projectivity).'” This is done in one go, for arbitrary (suitably typed) R, f, g, h'8:

gh<R—f = gk 5 A p<f ¥ (33)
Calculation:

gh<R—f

{(13); expansion of shorthand gh}
gAh< f-R°

15 Fact (32) follows immediately from (R A S)°- (X AY)=R°-XNS°-Y [23].

16 Note how ! mimics the empty set and id mimics the whole set of attributes, enabling one to “see the whole thing” and thus discriminating as much as
possible.

17" See [4].

18 In the Hoare logic counterpart of this rule, gh stands for the product g x h of predicates g and h defined by (g x h)(b,a) = g(b) A h(a). The rule,
derived in [15], ensures that the category of FDs has products.
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= {universal property of A (31)}
g<f-REARLS-R°
{(13) twice}

g<Rf A h<f_f O

The typing rule for the join R A S of two relations R and S is calculated in the same way. The reasoning involves properties
of the projection functions m1(x, y) =x and m(x, y) = y:

g<Rf A h<>—F

= {711 -(RAS)CRandm, - (R AS)CS; FDs are downward closed}

71-(RAS) foAh 72-(RAS) f
= {trading (21) twice}
g M <TESf A hemy RS
= {F3 +F4(33)}

(g-71) & (h-1mp) RS

= {product of functions: f x g=(f-m1) A (g- 712)}

gx hReS g O

7. Beyond the type system: database operation optimization

As explained above, FD theory (resp. Hoare logic) can be regarded as a type system whose rules help in reasoning about
data models (resp. programs) without going into the semantic intricacies of data business rules (resp. program meanings).

When compared to the quantified expression of Definition 1, quantifier-free equivalent (13) looks simpler and is therefore
expected to be easier to use in practice. This section gives two illustrations of this, one concerned with query optimization
and the other with optimizing lexicographic sorting of database files.

FDs for query optimization This example, taken from [5], is also addressed by [25]: one wants to optimize the conjunctive
query
{(d.d') | (t,d,a) € Movies, (t',d’,a’) € Movies, t =t'} (34)

over a database file Movies(Title, Director, Actor) into a query accessing this file only once, knowing that FD Title — Director
holds.

Using abbreviations M, t, d and a for (respectively) Movies, Title, Director and Actor, we want to solve for X the equation

d-M-(kert) -M-a°=X (35)

— whose left hand side is the relational equivalent of (34)'° — aiming at a solution X containing only one instance of M.

The equation is solved by taking FD d <Mt jtself as starting point and trying to re-write it into something one recognizes
as an instance of (35):

d<M ¢

{(13)}
d<t-M°
= {expanding (11), (12); M° = M since M is a partial identity}
M-t°-t-Mcd°-d

{composition (-M) with a partial identity [14]}
M-t°-t-MCd®°-d-M
19 As the interested reader may check by introducing the variables back. Note how kert expresses t =t’ and projection functions d (for Director) and a (for

Actor) work over tuple (t,d,a) and tuple (t',d’, a’), respectively. The use of the same letters for data variables and the corresponding projection functions
should help in comparing the two versions of the query.
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= {shunting (18), (19); monotonicity of (-a°); kernel (11)}
d-M-(kert)-M-a°<d-M-a° O

We thus find d - M - a° as a candidate solution for X. To obtain X =d - M - a° it remains to check the converse inclusion:

d-M-a°<d-M - (kert)-M -a°
= {id C kert because kernels of functions are equivalence relations}
d-M-a°Cd-M-M-a°
= {M M =MnNM = M because M is a partial identity}
d-M-a°Cd-M-a° a
Altogether, FD d<M ¢ grants the solution X =d - M - a° to Eq. (35) — that is
X={(d.d) | (t.d,a") € Movies}

— which optimizes the given query by only visiting the movies file once.?’

Optimizing lexicographic sorting This example calculates an improvement in lexicographic sorting of database files subject to
FDs. Let < and C be two preorders of the same type. By the expression < >LC we mean the lexicographic order

a<>B)d = a<d A (azd=aCd)
which gives priority to <, that is,

<L = <NK=D) (36)
where relational implication is the upper adjoint of intersection:

RNSCX = RC(S=X) (37)

Now suppose that T is a database file whose schema includes attribute x (resp. y) whose domain is ordered by partial order
<x (resp. <y). Thus the tuples of T can be ordered not only by the preorders

t<lt = t,t'eT Aa) <qgat) (38)

for a € {x, y}, but also by lexicographic combinations thereof, e.g. g,{ > <§. However, such lexicographic preorders can be
simplified in presence of FDs. Below we calculate a sufficient condition for such a lexicographic preorder to reduce to one
of its components, for instance:

T = < &« y<Tx (39)

T T T

= {(36); XNY = X equivalent to X C Y}
SES(CSHEERN

= {Galois connection (37)}
G N e

= {variable—free versions of (38) for a € {x, y}; converses}
T.xo.gx.x.TﬂT.xo.gxo.x.TgT.yo.gy.y.T

= {distributions over intersection, as x - T is univalent; converses}
T'XO'(gxmgi)'x'TgT‘yo‘gy'.V'T

20 By the way: symmetry between a and d in calculation step d- M -t°-t-M-a° Cd-M -a° above immediately tells that FD a<™ ¢t would also

enable the proposed optimization.
21 The fourth step in the reasoning relies on prop. 5.3 of [1]: for univalent Q, distribution law (RNS)-Q =(R-Q)N(S- Q) holds — and therefore (taking
converses) so does Q°-(RNS)=(Q°-R)N(Q°-S).
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= {<x is antisymmetric: <y N <3=id}
T-x°~x-T§y°-<y-y
&< <y isreflexive]
T-x°-x-TCy®-y
{(6); (13)}

y<T x O

8. Conclusions

“The great merit of algebra is as a powerful tool for exploring family relationships over a wide range of different theories. (...) It is
only their algebraic properties that emphasize the family likenesses (...) Algebraic proofs by term rewriting are the most promising
way in which computers can assist in the process of reliable design.”

[Hoare and Jifeng [13]]

There is a growing interest in algebraic reasoning in computer science able to eventually promote calculational techniques
in software engineering, hopefully unifying seemingly disparate theories once they are encoded into the same abstractions.
Relation algebra [1] is particularly apt in this respect.

The current paper shows how a relation-algebraic rendering of both data dependency theory and Hoare logic purports
one such unification, in spite of the latter being an algorithmic theory and the former a data theory, thanks to both algo-
rithms and data structures being expressed in the unified language of binary relations.

In short (and informally), both logics rely on triples: something (a data set; a program) lies between an antecedent and
a consequent observation (a data attribute; a state assertion); there is an ordering (injectivity; definition) on observations;
triples express that antecedent observations are “enough” for consequents to hold “modally through” what is in between.

Triples are nicely captured by arrows, whose end-points can be regarded as types. On the data side, our approach equips
relational data with functional types and an associated type system which can be used to type check database operations and
optimize queries by calculation once they are written as Tarskian, quantifier-free formulas.

As formal verification is becoming more and more widespread to ensure quality in complex software systems, we believe
our approach may contribute to unified formal verification tools blending in the same framework extended static checking
and database programming.

Back to the opening story, surely Tarski’s work on satisfaction and truth is relevant to computer science. But
Etchemendy’s answer could have been better tuned to the particular context of database technology suggested by the
Oracle towers landscape:

[...] “They would never have been built without Tarski’s work on the calculus of binary relations.”

9. Related and future work

Functional dependencies have been characterized relationally by checking the determinism of the relations obtained by
projecting tuple sets by antecedent and consequent attributes [26,27]. This alternative definition is equivalent to the one
followed in the current paper.? As a generalization, Jaoua et al. [27] also study so-called difunctional dependencies.

Dependencies in relational databases have also been expressed using so-called indiscernibility relations [28]. Freyd and
Scedrov [16] develop a t-category theory of relations based on monic n-tuples. Concepts such as table, column, short column
etc. fit into the spirit of (pointfree) data dependency and database theory and should be carefully studied in the context of
the current paper.

Wisnesky [25] addresses the semantic optimization of monad comprehensions in functional programming by generalizing
results from relational database theory. As this theory relies on the powerset monad, whose comprehensions correspond to
database queries, by handling similar optimizations in relation algebra (as we did in Section 7) we have followed the
well-known shift towards the Kleisli adjoint category.

As is well-known, this shift can be generalized to any other monad. Wisnesky [25] includes queries on probabilistic
databases, this time relying on the (finite support) distribution monad. As shown by Oliveira [29], the “Kleisli shift” w.r.t.
this monad leads to typed linear algebra. Wong and Butz [30] introduce Bayesian embedded multivalued dependencies as
necessary and sufficient conditions for lossless decomposition of probabilistic relations. Lossless decomposition and mul-
tivalued dependencies have been handled by Oliveira [14] in the same way as FDs in the current paper. The prospect of
calculating with data dependencies in probabilistic systems directly in matrix algebra is an interesting prospect for future

22 see section Generic relational projections in [14].
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work, in line with the consistent use of matrix notation by Schmidt [1] in relation algebra. Whether this carries over to
probabilistic Hoare logic [31] remains to be seen.

Other ways of relating data dependency theory with algorithmic reasoning can be devised. For instance, Mili et al. [12]
reason about while-loops w = (while t do b) in terms of so-called strongest invariant functions, where invariant functions f,
ordered by injectivity, are such that f - [t]]= f - b - [[t]] holds. A simple argument in relation algebra shows this equivalent

to f-b-[t]] C f, thus entailing FD f il f . How much of our FD relation-algebraic approach could be applied in this

setting is open to research. This includes finding a meaningful counterpart of the rule of iteration [11] at data level, a topic
not addressed in the current paper.

Another law not considered in the correspondence between Hoare logic and functional dependencies is the axiom of
assignment, {p[e/x]}x := e{p} where p[e/x] denotes the predicate which is obtained from p by replacing all occurrences of
x by e. This axiom is interesting because it relies on the state structure of imperative programs: variables which hold data.
Assignment x := e means Selective updating: program variable x is updated to e. A possible data-level counterpart to such
selective updating is the SQL update command, which is of the form UPDATE R SET f WHERE X, meaning: update
all tuples in R which satisfy selection criterion x by tuple-transformation f, leaving the rest unchanged. While the semantics of
this operation is easy to encode in relation algebra, the parallel is somewhat artificial and needs further analysis. In general,
future work should identify which generic properties of the < relation on types are common to both frameworks and derive
a more general kernel theory which both are instances of.

Last but not least, another prospect for future work concerns automated reasoning. RelView [32] is a well-known system
that calculates with relations “beyond toy size”. Many applications of relation algebra have been handled successfully in
this tool. Algebraic structures such as idempotent semirings and Kleene algebras (which relation algebra is an instance
of) have also been shown to be amenable to automation by e.g. Héfner and Struth [8]| and Struth [7]. Mdller et al. [33]
encode a database preference theory into idempotent semiring algebra and show how to use Prover9 to discharge proofs.
Model checking of extended static checks in tools such as e.g. the Alloy Analyser also blends well with algebraic-relational
models [34].

The implementation of a generic, unified approach to both data and program theories on top of libraries already available
in such automated deduction systems is a prospect for long term research.
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1. Introduction

The concept of rings is basic in mathematics as a framework of numbers. Recently from a view point on algebraic study
[1] of semantic domains for distributed algorithms, the importance of variants of rings, such as Kleene algebras [5] and
idempotent semirings, has been increased. It is well known that the set of all binary relations on a set forms a typical
example of complete idempotent semirings.

When constructing a concrete model of semirings with preferable properties, we have to first focus our attention on the
associativity of possible composition. For relations & : X — Y and B :Y — Z the ordinary composite o : X — Y is defined
as

x,20)eapf <« 3TJyeY.x,y)ean(yzesp.

Of course, the ordinary composition of relations is associative. A multirelation is a relation of a form o : X — o (Y), where
g (X) denotes the power set of X. Depending on applications, two definitions of composition of multirelations are known.
One of them is called the reachability composition studied by Peleg [13] and Goldblatt [3] for concurrent dynamic logic. The
reachability composition « - 8 of multirelations o : X — g (Y) and B:Y — g (Z) is defined by

x,TYea-Bp < 3AUep(y). |:(x, UD)eanITylyeu S (2).VyeU. (¥, Ty) e BAT = U Ty]
yeU
Another composition of multirelations is given by Parikh and Rewitzky. Their composition «; 8 : X — g (Z) of multirelations
a:X—pY)and B:Y — p(Z) is defined by

xTyea;p < W ep).[xU)caAVyeU.(y,T)eg]

* Corresponding author.
E-mail addresses: ntsuma@kurims.kyoto-u.ac.jp (N. Tsumagari), furusawa@sci.kagoshima-u.ac.jp (H. Furusawa), kawahara@i.kyushu-u.ac.jp (Y. Kawahara).
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It is readily seen that the definition of «; 8 is making use of the membership relation and residual composition. For the
associativity of this composition we need a condition called up-closed. Up-closed multirelations provide a model of Parikh’s
game logic [11,12]. Rewitzky [6,14] studied them as a semantic domain of predicate transformer semantics of nondetermin-
istic programming language. Further Nishizawa, Tsumagari and Furusawa [10] demonstrated that the set of all up-closed
multirelations forms a complete idempotent left semiring (complete IL-semiring) introduced by Moller [9].

On the other hand, Mclver et al. [4,7,8] introduced a semantic domain of probabilistic programs and probabilistic Kleene
algebra, and indicated that probabilistic Kleene algebras are useful to simplify a model of probabilistic distributed systems.
Based on their works, Tsumagari [16] initially introduced two probabilistic (non-numerical) models of complete IL-semirings
with the set of maps from a set into the unit interval [0, 1], and studied probabilistic multirelations and the point-wise con-
vexity of them. The point-wise convexity plays an important role for both models to satisfy the associativity of composition.

The aim of the paper is to expand Tsumagari's work [16] and to give a relational foundation for relations into algebras
of probabilistic distributions. Following his work we will reformulate probabilistic multirelations as certain convex relations,
together with stepwise refinement. Then we will clarify how the convexity works in the associativity of composition of
convex relations.

In Section 2 we review the basic properties of algebras consisting of maps from a set into the unit interval [0, 1] together
with scalar products, multiplications and bounded sums. Section 3 studies convex combinations of probabilistic distributions.
In Section 4 we introduce convex composition of relations into algebras of probabilistic distributions by using convex combi-
nations. In Section 5 we show the associative law of convex composition. Section 6 introduces two types of convex relations,
and study the distributive laws of convex composition over joins. Section 7 summarizes this work.

Notation. In the paper we will denote by I a singleton set. A (binary) relation « from a set X to a set Y, written o : X — Y,
is a subset o C X x Y. The empty relation @xy : X — Y and the universal relation Vxy : X — Y are defined by #xy =@ and
Vxy = X x Y, respectively. The converse of a relation o : X — Y is denoted by «®. The identity relation {(x, x) | x € X} over
X is denoted by idx. The ordinary composition of relations (which include functions) will be denoted by juxtaposition. For
example, the composite of a relation « : X — Y followed by 8:Y — Z is denoted by «f, and of course the composition
of functions f: X — Y and g:Y — Z by fg. Also the traditional notation f(x) will be written by xf as a composite
of functions x:I — X and f: X — Y. However, the evaluation of a map p: X — [0, 1] at x € X will be expressed by
Py € [0, 1]. Note that the symbols of multiplication for reals and the ordinary composition of relations are omitted. Some
proofs refer the point axiom (PA) and the Dedekind formula (DF,), i.e.

(PA) | |x="ix,

xeX
(DF,) apnyC(anypf)(pna’y),
where x € X is identified as a function x: I — X. Note that (PA) is equivalent to idyx = |,y x®x and that so is (DF,) to

afry Ca(Braly). See [15] for more details on basic properties of relations.

2. Maps to the unit interval

We consider maps from a set X to the unit interval [0, 1]. Such a map p: X — [0, 1] is often called a fuzzy set. The
support |p| of a map p is the subset of X defined by |p] = {x € X | pjx) > 0}. The set of all maps from X to [0, 1] will be
denoted by Q(X). As we will discuss later, maps in Q(X) will be restricted as to be probabilistic (sub-)distributions. The
point-wise order < on Q(X) is a binary relation such that

p<q < VxeX. pix<(qy

for p,q € Q(X). For areal k € [0,1] a map kx : X — [0, 1] such that kxx; =k for all x € X is called the constant map over X
with value k. For a € X define a map a: X — [0, 1] by

1 ifx=a,

Apx] = ,
[x] {O otherwise.

The constant maps Ox and 1x over X are the least and the greatest elements of Q(X), respectively.
We introduce the following operators to discuss algebras of probabilistic distributions. For a real k € [0, 1] and maps
p,q € Q(X) we define maps k-p,p*q,p®dqe Q(X) by
k- =kpx,  (P*PDp = Px9ix

and

(P @ Py = Min{ppx +q(x, 1}

for all x € X, respectively. The set Q(X) forms an algebra called a prering.
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Proposition 1. Let p, g € Q(X) and k, k' € [0, 1]. Then the following hold:

(@) (p*x@Q*xr=px(q=*1),p*xq=q*p,

b) (@ @r=p®QST),PBI=qD D,

() k-p=kx*p,0-p=0x,1-p=p, (kk')-p=k- (K- p),

(d) p@O0x=p,pP1x=1y,

(&) If g+ < 1forallxe X, thenpx (@) =(p*q) & (p *71),
(f) Ifk+ k" <1, then (k+ k') - p—(k p)® k' -p),

8 PSP Aa<q > pDq<P O Apxq<p'*q.

Proof is omitted. O

In general the distributive laws px (q®r)=(p*xq) @ (p*xr) and k- (@& r) = (k-q) ® (k-r) do not always hold.
The following proposition shows the basic properties about the support of maps in Q(X).

Proposition 2. Let p, q,r € Q(X) and k € [0, 1]. Then the following hold:

(a) |0x] =0, and |kx] = X ifk > 0,
(b) la] ={a},

(©) Lp*ql=Lp)Nlql,

(d) lp®ql=1LpJUlql

Proof is omitted. O
Proposition 3. Let p, q € Q(X). Then
g<p <« 3dteQ(X).q=p=xt.

Proof.
(<) 4ix1 = Pratia < Pry since tiy, pix € [0, 1].
(—) Assume q < p. Define a map t: X — [0, 1] by

dx
Vx e Xty = { b TP >0,

0 otherwise.
Then it is trivial that g=p xt. O

The sum of a map p € Q(X) is the least upper bound of the set {} ", ppx | F : finite subset of X}, which is denoted by
lIpll. It is well known that the sum |[p| of p exists iff the above set is bounded. Also |p] is a countable subset of X if || p]|
exists. (For each positive integer n define a subset |p], of X by |pln ={x € X |1/n < pj»}. Then each [p], has finite (at
most (n — 1) - |n|) members and so [p| =J,-oLPln is countable.)

We define three types of maps in Q(X) which are used in this paper.

Definition 1. Three subsets of Q(X) are defined as follows:

(@) pe QX)) < pe QX)) Alpl<T,
(b) pe Q1(X) <> pe QX)) Alpll=1,
(c) pe Qu(X) < pe Qo(X)A |p] : finite subset of X.

Note that 0x € Q. (X), X € Qx(X) N Q1(X) and p xq € Q.(X) for all x € X, p, q € Q«(X). Elements of Q,(X) are prob-
abilistic sub-distributions, and those of Q. (X) N Q1(X) are probabilistic distributions. Essentially, Mclver et al. [4,7,8] have
studied either the case of Q. (X) or the case of finite set X in order to develop models of probabilistic systems.

The restriction of the point-wise order <: Q(X) — Q(X) onto Q. (X) is denoted by &7 : Q; (X) — Q;(X), that is,

Vp,qe Q:(X). (p.q) €&y <« p<q,

where the subscript/superscript T is one of 0, 1, and *. Remark that the restricted order &5 on Q;(X) is discrete, that is,
for £5 =idg, (x). Thus the order on Q1 (X) will not be used in the rest of the paper.
For t € {0, %} every map t € Q(X) yields a map t, : Q:(X) - O (X) by

Vp € Q¢ (X). ptx =p *t.
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Corollary 1. (§%)" = | J;cox) t+ for T € {0, %).
Proof.

(. q) € (£})° q<p
dt € Q(X).q=p =t =pt, {Proposition 3}
3t € Q(X). (p,q) € t«

P.pe || & O
teQ(X)

¢t v e

A map ex : X — Q;(X) is defined by xex = x for each x € X, where t € {0, 1, *}. Also, for t € {0, x} we define a relation
e X — Qr(X) by e, =e x(f;‘}()ﬁ. As discussed in detail later, ex and &}, are the units of convex composition over certain
convex relations, respectively.

3. Convex combinations

Extending finite bounded sums

n
Paj=a0ne o
j=1
of maps q1,qz, ..., qn € Q(X), we will define the bounded sum of an arbitrary set of maps in Q(X). For a set {q; | j € J} of
maps in Q(Y) define a map @je] qj in Q(Y) by

vyev. (@q,-) - { Vies @ i ey @ <1,

ey Iyl otherwise.

Of course, we mean (€P;c; q;j)iy; =1 even if the sum };,(q;)(y) diverges.
The support of bounded sums of a set of maps in Q(X) is given by the union of supports of their maps contained in the
set.

Proposition 4. For all subsets {q; | j € ]} € Q(X) the following holds:
| Das|-Ua.
jel jel
Proof.
ve| Qu| < (Da) =0
jeJ jej /W

g Z(qj')[y] =0
jel
< Vje].@jy=0

< Vje].y¢lql
< =[3je ). yelqjl]

< ye(Jlgl. o

jel
Let f: X — Q(Y) be a map. Define a map f, : Q(X) - Q(Y) by

pfo =D P - *f)

xeX

where p € Q(X). The map pf, is called a convex combination of p and f. We need this notion to raise the composition of
convex relations.
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Example 1. Set X = {x, y} and define maps f, f', g, h: X - QX) by xf =yf =% xf ' =yf =y, xg =% yg=0x, xh =y
and yh = 0x. We have f,, f/, g, and h, such that

Pfo=DPm - X®Py1-X  PFo=Pm-Y®DPy1-Y, P& =D X  Pho=pp-Yy,
for all p € Q(X). Especially for p’ € Q1(X), p'fo =% and p’ f, = y hold.

The basic properties of convex combinations are listed below.
Proposition 5. Let k € [0, 1], p € Qo(X) and f : X — Q(Y). Then the followings hold:

(Pfo)iy1 = D xex PraXPiy1,
IPfoll = 2 _xex Pralixfl,
( LpfOJ = Uxe Lp] foJy
(d OXfo - OY,
e

(a)
)
)
)
(e) xfo =xf,
)
)
)

a
(b
c

(f) plex)o =D,
(

g) p(Vxiky)o = (klipDy,
(h

k- (pfo)=(k-p)fo.

Proof.
(@) (Pfo)iyl = Xxex P

ZP[x](Xf)m < Zp[x] {xf e o)}

xeX xeX

<1 {pe (X},

(pfoliy1 = min{ Y PPy, 1}

xeX

= PPy

xeX

(0) Ipfoll = Yxex PralixfI:
Ipfoll =) (pfediy

yey

=YY PNy {@)

yeyY xeX

=Y P Y_ &y

xeX yeY

=Y pulixfl.

xeX

(C) I.pfOJ = UxeLpJ LXfJ:
Lpfol =P - )]

xeX

= il

xelp]
(d) Ox fo =0y:
0x fo = EPOx)p - xf)

xeX

=Po- &

xeX

=0y {0-g=0yifge Q(V)}.
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(e) xfo =xf:
Xfo =D xper- (X' F)
xeX
=xf.

(f) p(ex)o = p:
(p(eX)O)[x] = Z p[x/](x’ex)[x] {@}

xXeX

=D PNy

x'eX

=D«

(8) p(Vxiky)o = (klipIDy:
p(Vxiky)o = @D pra - (XVxiky)

xeX

= pia - ky (XVx; = id;}

xeX

= (me) -ky {p € Qo(X), (a)}

xeX

= lpll - ky
= (Iplk), [k ky = (Kk), }.
(h) k- (pfo)=(k-p)fo:
(k : (pfO))[y] = k(pfo)[y]
=k> pNy  {@)}

xeX

= Z(k “Px (Xf)[y]

xeX

=(k-p)fo. 0
The convex combination also satisfies the following properties.

Proposition 6. For T € {0, 1, *} the following hold:

(@) Ifpe Qr(X)and f: X — Q(Y), then pf, € Qr(Y).
(b) Ifpe Q:(X)and f : X — Q(Y), then there exist p’ € Q;(N) and f' : N — Q. (Y) such that pfo = p’ f].

Proof.
(ag) [P € Qo(X) A f: X — Qo(X)] — pfo € Qo(Y):

Ipfoll = Z plIXfl {Proposition 5(b)}

xeX

< Zp[x] {xf € Qo(V)}
xeX

=Ipll

<1 {pe X}

(@) [peQ1X)Af:X—=> Q1(X)]— pfo e Q1(Y):
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Ipfoll =" palixfll {Proposition 5(b)}

x€|p]
= Z Pix {xf € Q1(")}
xelp]

() [P € Qu(X) A f: X > Qu(X)] = pfo € Qu(Y) is immediate from (ag) and Proposition 5(c).
(bo) Vp € Qo(X) Vf: X — Qo(Y) Ip" € Qo(N) 3f": N— Qo(Y). pfo=p'f;:

As already stated the support |p]| is countable if ||p]| exists and so there is an injection i: |p| — N. Define a map
p' e Q(N) and amap f':N— Q(Y) by

o= P ifdxe|pl.n=xi,
[n] 0 otherwise
and

nf' = xf ifdxe|pl.n=xi,
“ |0y otherwise,

respectively. Remark that n € | p’| if and only if there exists x € | p| such that n = xi. Hence

pfo=ED pra - (xf)

xeX

= @pfn] (nf")
neN
=p'fs.
(by) In the case of T = x:
Let p e Q.(X) and f: X — Q.(Y), and take the same p’ and f’ defined in (bg). Then it is clear that p’ € Q,(N) and
f:N—= Q.(Y).
(b1) In the case of T =1:
Let pe Q1(X) and f: X — Q1(Y), and take the same p’ defined in (bg) and define f': X — Qq(Y) by

xf ifdxe |pl.n=xi,
Vo otherwise,

nf' =
where yg is an arbitrary point of Y. Then it is clear that p’ € Q1 (N) and f':N— Qq(Y). O
4. Convex composition
In the rest of the paper the subscript T is one of 0, 1 and *, unless otherwise stated. For a map f : X — Q. (Y) the
convex combination induces a map f, : Q;(X) = Q. (Y) by Proposition 6(a). We now list some basic properties of the
induced maps.

Proposition 7. Let f : X — O (Y), g:Y — Q¢(Z) and h: X — Q. (X) be maps. Then the following hold:

(@) fo8o=(f8s)o
(b) exfo=f,
c)
d)

(c) (ex)o =1dg, (x),
(d) hC fED* — ho E fo(E)F for T #1,
(&) EQFfo T fo(E) forT #1,

)
(f) (Vxi0y)o = Vo, (x)i0y for T # 1.
(8) EDPho(EF)* =ho(EL)" for T # 1.

Proof.
(@) fo86 =(f80)o:

p(fgo)o = @ Pix - (Xfgo)

=P (b - *N)go {Proposition 5(h)}
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= EB@(PM xy1) - (ve)
x oy

= @@(P[x] *iy1) - (v8)
y X

= @(Z PIx] (Xf)[y]) - (yg) {Proposition 5(a)}
y X

=P i ve)
y

=(pfo)go
=p(fogo)-
(b) exfo=f:
xexfo=xfo {xex=x}
=xf  {Proposition 5(e)}.

(c) (ex)o =idg, (x) is direct from Proposition 5(f).
(d) hE fEQF — he T fo(E5)":
For p € O;(X) and x € X we have

(Pho)oa =Y Pix 1 (¥')
<Pl f)yy ¥h<xf<hC G

= (pfoin

which proves ph, < pf, and hence phe C pfo(£%)%.
(€) D fo T fo (E])F:

— p<p —=pfe<p'fs

o ELC foty f

o (G Cfo(E) S

o (ER) foT fol&))’  {fo:th),
(f) (Vx10y)o = Vo, (x)10y:

(Vxi0y)o = |_| P P(Vxi0y)o {(PA)}

peQ (X)

= |_| p*(lIpllo),  {Proposition 5(g)}
peQ:(X)

= || »rior {Iplo=0)
peQ(X)

=Vo,x) 10y {(PA)}.

(g) (E;)tho(é)’()ﬁ = ho(é)’()ﬁi
(E5)ho(65)° Sho(65)° (62)° {(e))
= ho (6%)° (€5 (62)° = (5)°).
ho(£2)° =idg, oo (£5)°
C(55)°ho(62)". O

For a relation « : X — Q. (Y) define a relation «,, : 9 (X) — 9;(Y) by
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Ao = I_l fos

fEa
where f C « means that f is a map f: X — 9O, (Y) such that f C «. This notion allows convex composition to be treated
in ordinary relational calculus.

Remark. By the relational axiom of choice (AC) there exists a map f C « iff « is total. Such a map f is often called a choice
function of «. Also « is total if « is total, and a, =¥ g, (x)0,(v) Otherwise.

Example 2. Consider relations ¥ = guh and Y’ =huex where g, h: X — Q. (X) appeared in Example 1. Since there is no
maps included in y = guh other than g and h, the identity y, = g, Lih,, holds. For a relation y’, the identity y, =hsUex,
does not hold. Because y’ consists of four maps, that is hiuex = f'Uguhueyx where f/, g: X — Q,(X) are maps defined
by xf'=yf' =y, xg =%, and yg = 0x. Therefore y, = f, U g, Lh, Lex, holds.

Proposition 8. If o : X — Y is a total relation, then ¢ = Uf;a f.

Proof. Assume « is total. By the axiom of choice (AC) there is a function fy: X — Y such that fy C «. For each (xg, yo) € o
defineamap f: X — Y by

_Jyo ifx=xo,
VxeX.xf = {xfo otherwise.

Then it is clear that (x,q) € f and so

f=[]%xf {(PA)}
xeX
:xgyo L < |_| xuxfo)
X#£Xo
Calfo {¥*x Cidx]
=« {foEal.

Hence

(x0.y0)ea — 3If.(X0,y0) e fA(fEQ)
- (xo,y0) €[] f,

fEa

which shows a = |, f. O

A relation o : X — Q¢ (Y) is called down-closed if it satisfies a(&y )¢ = o. The next proposition indicates that a relation
« is total and down-closed iff it is 0-included [16], namely, Oy € x for each x € X.

Proposition 9. Let T # 1. If o : X — Q. (Y) is a total relation such that O{(S;)ﬁ =, then Vx 0y C « (0-included).

Proof. Assume « is total and a(éi)ﬁ = «. By the axiom of choice (AC) there is a function fy: X — 9. (Y) such that fp C a.

Vxi0y = |_| X0y {(PA)}
xeX
C | |#xfo(5)° [Vae Qr(v).0vC a(&5)°)
xeX
= fo(&7)* {(PA)}
Ca(g) {(foCa)
=a fag) =a}. ©

The diamond operator defined via convex combinations satisfies the following additional rules.
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Proposition 10. Let T £ 1. Foramap f : X — Q. (Y), arelation« : X — Q. (Y) and t € Q(Y) the following hold:

(@) fotu =(fts)o,
(b) ooty E (aty)o,
() ae(E5)" E (@(E]))o,
(d) (FEDHo = fo(ED)".

Proof.

(@) fotx=(fto)o:
For p € O (X) we have
p(fots) = (Pfo)ts
=(pfo)-t

= <@P[x]~(xf)> -t

xeX

=P (i xH) -t

xeX

= @P[x} ((xf) - t)

xeX

=P p - xfte)

xeX

=p(fti)s.
(b) Olot* E (at*)o:

Aoty = ( L fo)t*

fEa

= I_l fot*

fEa

=| |fre {@)}

fCa

- |_| fé {ft*EOZt*}

f'Eaty

= (aty)o.
(€) U (E0)F C (a(E)")o:

a6y =ao L v) fer= U e

teQ(Y) teQ(Y)

= |_| oty

teQ(Y)

C | @os {0
teQ(Y)

C (@),  {.CE))
(d) (FEDHo = folER)™:
(FED) = L ho
hEf(£5)*
c fo(é%)n {Proposition 7(d)}.

The opposite direction f,(£%)*  (f(£§)%)o follows from (c). O
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Now we will define a composition [4,7] for relations into algebras of probabilistic distributions.

Definition 2. let ¢ : X — Q.(Y) and 8:Y — Q. (Z) be relations. The convex composite & o 8 : X — QO (Z) of o followed
by B is defined by

aofB=uoapfs.

Remark. In some aspects, convex composition seems to be concrete examples of Kleisli composition of the powerset monads
studied by Eklund and Gdhler [2]. However, in our case the composition chooses a map from latter argument in nondeter-
ministic way, whereas Kleisli composition chooses in deterministic way.

We show the basic properties on convex composition of relations.
Proposition 11. Let o, o' : X — Q. (Y), B, B8 : Y — Q. (Z) and y : Z — Q, (W) be relations. Then

)ﬂE.B/_)ﬂOE,Bé,

JAEX' ABES —aoBCa' of,
) Qoo E (a0 B)o,

% (@oB)oy Eao(Boy),

)

)

)

o :total - exoto = @,

o :total > Ox oax =0y for T #1,

(@oB)E* CaoBEDF forT #1.

Proof.
(@) BEB — B EB:

Assume B C B’. Then
Bo= I_l 8o
gEp
(- |_| 8o {,3 - ,3/}
gCp’
=B..
bD)aCa'ABES —aoBCa’ op:
Assume o =’ and B C B'. Then
aop=ap,
Co'B, {aco BEp.(a)}
=a'of.
(€) aoBo E (@0 B)o:
Note that for maps f: X — O.(Y) and g:Y — O;(Z) such that f C o and g C 8, we have
fo8o=(f8s)o  {Proposition 7(a)}
C (@Bo)o  {(a) (b))

= (x o B)s.
Hence
AoBo = ( I_l f<>>< |_| go)
fEa 8EB
= |_| I_l fo8o
fEa gCB
E (@opB)o {fogog((xoﬂ)o}-

(d) (@op)oy Eaxo(Boy):
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(@op)oy =(afs)ye
=a(BoVo)
CaBoy)  {(0)}
=ao(Boy).

(e) o : total » exo, =

extlo = ex( || f<>>

fEa
= |_| ex fo
fEa
= |_| f {Proposition 7(b)}
fEa
=« {a : total}.

(f) a : total > o 0 Vy 07 = Vx;07:
aoVy[0z =a(Vy[0z2)o
=aVo,(v)0z {Proposition 7(f)}
= Vx0z {a : total}.
(g) o : total > 0x o x =Oy:

0x0a=0x(|_| f<>>

=

= I_l 0Xf<>

fEa

=0y {Proposition 5(d)}.
(h) (@ o B)(ER* a0 B(E])":
(@0 B)(E5)" = (@ho) (&)
=a(p:(¢1)")
c ot(ﬂ(gg)ﬁ)<> {Proposition 10(c)}
=aop(Ed)’. O

By Proposition 7(c) and Proposition 11(e), if o is total then ey is neutral for convex composition, that is, o o ex =
exoa =d.

The following proposition shows that ¢ is identity element for convex composition in the case of T % 1 and oz(é@ﬁ Co
(down-closed).

Proposition 12. Let « : X — Q. (Y) be a total relation for T # 1. Then the following holds:

(@) e Cefoa Ca(E))?,
(b) a Caosl Ca(&)) .

Proof.
(@) aCeloa Ca(g))™:

a=exa, {e - total, Proposition 11(e)}

C ex (%) ato {ex Cex(6%)" = k)

=€x($§)t< ] fo)

fEa
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C ex< |_| fo) (é)f)Tj {Proposition 7(e)}

fCa

= exa, (£R)°

—a(g).
(b) x Caroe] Ca(g))*:

a=aey)s {Proposition 7(c)}

Cafey), {erCey}

co() {026} o
5. Associative law

In this section we will introduce the convex relations and study the associative law of convex composition on their
relations. For a relation y : Z — Q¢ (W) define a relation y*:Z — Q. (W) by

Vze Z.zy* =Vig,m) o VNIZY .
Note that p®* = Vg, @) o Vnip for a relation p : I — Q¢ (W).

Remark. The definition of y* explicitly contains an element (or a variable) beyond preferable relational expressions.

The notion of y* derives a property called convex for relations to satisfy the associativity of convex composition. A
relation y : Z — Q (W) is called convex if it satisfies y* =y.

Example 3. Consider on the same X as in previous examples. Define a relation « : X — Q1(X) by xo = ya = (%)x- Then
a®: X — Q1(X) satisfies o® = . However when we regard « as o : X — Q4 (X), a® : X — Q,(X) satisfies xa® = ya® =
(%)X(S;Z)j, that is «® # «. For a relation y : X — Q. (X) which appeared in Example 2, we obtain that y*® # y since
xy*® = Q. (X) though xy =xuy.

Proposition 13. Let y : Z — Q. (W) be a relation.

(a) Ify is total, then y T y°,

(b) Vig,(v)o Vyizy Czy® forallsets Y,
() y**Cy*,

(d) ¥*ER)T E (Y ER)H® (T #1).

a
b
c

Proof. Set p =zy. Then p®* =zy*, p** =zy** and (p(é&,)ﬁ)‘ = z(y(sﬁ,)ﬁ)’. Thus it suffices to show the following state-
ments for p.
(a) y : total » p C p°:

p=VinVNip {N# 0}
= Vinen(Vnip)o {Proposition 11(e), p : total}
E Vig, @) (Vnip)o-
(b) Vig.(v) o Vy1p E Vig. vy o Vi -

VIQT(Y)(VYI/O)<>=< || p)( || fo)

peQr(Y) fEVyip
= I_l I_l pf<>
peQ:(Y) fCVyp

C |_| |_| (p'f;)  {Proposition 6(b)}
p'eQ:(N) f'EVyip
= Vig, ™ (VNIP)s.

(c) Recall that
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qCp* — I e MIf:N—= 9 (X)
q=p'fiAvneN.nf' C p*

nf’ Ep®* — 3ppeQMIfi:N— 9:(X)
nf/:pn(fn)o/\vm e N.mf, E p,

and so
qd=p'f;

- @ Pim(nf’)
neN

= @ pEn] (pn(fn)o)
neN

= @ p’(n) ( @ Pnm) (mfn)>
neN meN

= @ @ p{n]pn[m](mfn)-
neNmeN

Define p € Q; (N x N) and f:N xN— 9Q:(X) by (n,m)p = p’[n]pn[m] and (n,m)}c =mfy, respectively. Then
q = 15](0
E Vig, xN) © (VNxNIP)
E Vig, ) © (VN1 p) {1}
= IO.’
This proves p*°® C p°.
(d) y*ELFE (Y EH (T#1)
. # t
P (&) = Vie.an (Vnip)s (55y)
C Vio,m (VN,,O(g‘fv)ﬁ)<> {Proposition 10(c)}
fye
=(pEw))" O
Now we define two kinds of convex relations, named Q.-convex relation and Qi-convex relation.

Definition 3. A relation o : X — Q.(Y) is called Q.-convex if idx C aa? (total), oz(&;,k)Ii = o (down-closed) and a® = «
(convex). A relation o : X — Q1(Y) is called Q-convex if idx C aae? (total) and o® = ¢ (convex).

By Proposition 9, a Q,-convex relation « is 0-included, that is o satisfies Vx;0y C .
We need the following lemma to derive the associative law of convex composition.

Lemmal. Let f:Y — Q(W)beamap,and B:Y — Qr(Z) and y : Z — Q (W) relations. If f T By,, then fo T Bo(V*)o.

Proof. Let f C By, and p € Q;(Y). Then
(1)3gCB. fEgyo:
As f C By, it holds that
idy = ff¥nidy (f : tfn}
C Byofnidy {f CBYo}
C (BN f(re)?) (B nysf?) {(DF)}.

Hence B f(y,)* is total and by the axiom of choice (AC) there exists a tfn g:Y — Q(Z) such that g = B f(¥,)%, which
is equivalent to g 8 and f C gy..
(2)VyeY3h,Ey. yf =yg(hy),: Note that
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yfEygve {f E gyo}

=| | ygho {y<>= | ] ho}-

hcy hcy

Thus there exists hy C y such that yf = yg(hy),.
(3) Define a map r; € Q(Y) by

( .
Fapy) = p[(ﬁgii’i)z;ﬂ if (pgo)iz1 > 0,
Y Pyl otherwise.
(4) (P&o)izITz1y) = P1y1(¥8)[z) and 1z € Q¢ (Y), ie, 1 E Vg, (v):
If T =1 then (pg.)(;; =0 implies (yg)(;; =0 for each y € Y. Even if T # 1, (pgo)[z =0 implies p =0y or (yg)(; =0 for

each y € Y. In each case it is clear that (pgo)[z17z[y) = P1y1(¥Y&)[21-
If (pgo)iz1=0thenr,=pe Qr(Y). If (pgo)z) # O then

Py1(¥8)iz)
Irzll =) ———
‘ ? (P&s)(2]
2y Py Y8z
(Pgo)1z]
_ (P&)iz
(Pgo)(2]
=1,
and |rz] € |p], since pjy) =0 implies r,[,) = 0. Hence r; € Q. (Y).
(5) For all z € Z define a map ﬁz Y > QO (W)byVyeY. yﬁz =zh,.
(6) (hz)o T (Vy1zy)s:

h, = |_| y*zh,
yeY
cC| |yzy  thycy)
yeY
= Vyzy { I_lyn=VY1},

yeYy

which implies (flz)<> C (Vyizy)o-
(7) Define amap h: Z — Q; (W) by

VzeZ.zh= Tz(flz)o.

(8) hE y*:
zh = rz(i:lz)o {(7)}
C Vi, v)(Vyvizy)o {(4).(6)}
Czy® {Proposition 13(b)}.

(9) pfo =pgoho:

pfo=EP piy1- ()
y
=P piyr-(vethy)o) 12) yf = yg(hy)o)
y
=P (pi1- v2)hy)o {Proposition 5(h)}

y
=P D (o)) - zhy)
y z
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=P P((pgo)iarzy) - Zhy) {4 Piy1 (VD)2 = (PLe)izi 21y}
z Yy

=P P ((rgo)izr 12),y, - Wh) {(5) zhy = yhs)
z Yy

= P ((pgo)ia -12) (h)o

=P pgo)iar - (rz(h2)o) {Proposition 5(h)}
=P pgo)iz - (zh) [(7)zh =1, (hy)o )
= (pgs)ho.

Note that h depends on p and so f, = g.h, may not hold.
(10) fo E Boly*®)o:

For each p € Q.(Y) we have
pfo=pgoho {(9)}
CpBo(y®),, {(1)g=p. (8)hCy*}

and hence f, C Bo(¥*)s. This completes the proof. O

Corollary 2. Leta : X — Q. (Y), B:Y — Qr(Z)and y : Z — Q(W) be relations. Then

(@A) ao(Boy)E(aop)oy®,
(b) Ify* =y, thenao(Boy)=(xop)oy.

Proof.

(a)

ao(Boy)=a(Boy)e
=a< |_| fo)
fEBoy
Ca(fo(y?),)  {lemmal foCpo(y?). )
= (@Bo)(v°),
=(xop)oy®.
(b)

ado(Boy)C(xopB)oy® {(a)}
=@opfoy {r*=vy}
Cao(Boy) ({Proposition11(d)}. O

We proved the associative law of convex composition for convex relations. However, the following example shows that
the convex composition o need not be associative in general.

Example 4. Consider maps f, g, h: X - Q,(X) which appeared in Example 1. For all p € Q1(X) we have

pfo=X  Ppgo=pp-% and pho=py-J.

Thus fgo = f, xfho =yfh, =y, and p(fh,), =y for p € Q1(X). Shown in Example 2, the identity y, = g, U h, holds, and
so pfove =xUy for all p € Q1(X). Note that y*® # . On the other hand, except for two maps fg, and fh, there are just
two maps k and k’ included in fy,, where xk =%, yk=y, xk' =y and yk' =x. Let pg = (%)x, the middle point of x and y.
Then we have
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Po(f¥s)o = Po(f&e)o U Po(fhe)o L poke LI pok,
= XU y U poks U pok;,
=XUyUpo
#xUy
= pofoYe,

which proves that o fo ), # a(fyo)o for a map a : X — Q1(X) such that xo = yo = po. Therefore (¢ o f)oy =afove #
a(fys)o=0ao(foy).

6. Convex relations and distributivities

Now we discuss the convex relations and the distributive laws of convex composition over the joins.

Proposition 14. Let o : X — Q. (Y) and B : Y — Q. (Z) be Q.-convex relations. Then the following holds:

(a) a o B is total,
(b) (@oB)(EF* Caop,
(€) (@op)*=aop.

Proof.
(a) o o B is total:
Since o and B are total, S, is total by the definition and so @ o 8 = a8, is total.
(b) (@o /3)(52)ﬁ CEaof:
(@oB)(&])" =aps (£5)°  (Definition 2}
cC cx(ﬂ(é})n)<> {Proposition 10(c)}
C aps {B(e5)" =B}
(€) (o B)*=wop:
x(xoB)* = VIQ*(N) o Vnix(a o B)
=Vig,m o (VNixa o B) {aopf=0ap}
= (Vig,av o Vinixa) o B {B® = B, Associative law}
=xx*of
=xaof {a*=a}
=X(axop). O
Proposition 15. If ¢ : X — Q1(Y) and 8 : Y — O1(Z) are Q1-convex relations, then so is the convex composite o o f.

Proof. The proof is the same as the proof (a) and (c) of Proposition 14. O

In the rest of paper, the subscript t is one of 1 and *. For a set x of Q-convex relations o : X — Q;(Y) define

Vo=(Lx)"

It is trivial that \/ x gives the join (the least upper bound) of .
The following proposition shows the right distributivity over all joins.

Proposition 16. Let o« : X — O (X) and B : X — Q. (X) be relations.

(@) a® o B (a0 B)*,

(b) Vx)oB=\V(xop.
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Proof.
(Q) x®*oBC (xop)°:

vxe X.x(a® o B) = xa®ps

= Vig, ) (VN 1x)s Bo
C Vig, ) (VN iXetBs)o  {Proposition 11(c)}

=x(aps)°.
b) (Vx)eB=V(xop):

(Vr)en= (L)
E((l_lx)oﬂ). {@]
=(Locon)
=\/(xop),
aex - aopc(\/x)ep  |ec\/x]
- \/(aoﬂ)E(\/X>o,3. 0

The following example shows that the left distributivity @ o \/ x = \/(« o x) needs not hold in general.

Example 5. Let o/, B : X — Q. (X) be Q,-convex relations such that o’ = «(£})%, B = h(s)"g)ﬁ where X, o and h are appeared
in Example 4. Then ah, C oz(é)"g)ﬁ = o/ holds since xah, = yah, = poh, = % - ¥ < po = xa = yo. Shown in Example 2,
a relation h U ey consists of four maps, that is huex = f' L guhuex. Then we have

pofs Exa'(huex), {po=xaExa', f'y T (huex)o}
Cxer' (h(55)" wex (63)°),
=xa'(Buey),
=x(o"o (BLEY))
Cx(a o (BVEY)).
On the other hand, we have pof) =y Z xa’ =x(a’ o B v o’ 0 £%) since
o« opua’osy=a'f,ua(ey),
=o' (h(g5)"), e (ex(€R)),
:oe’ho(g-‘;) ue'ido, (x) (SX)ﬁ {Propositions 10(d), 7(c)}
za(fx)nhO( ) Lo (5X)
= och<>(§x)Ii uo {Proposition 7(g), o : convex]
=ao {aho T o', o' : convex}.

Therefore o’ o (B’ Vv e%) # o' o ' V' o g%,
Finally, we state several results about directed sets of Q,-convex relations and their joins.

Lemma 2. If x is a directed set of Q,-convex relations « : X — Q,(Y), then

(L), - e

aey
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Proof. The inclusion |_|aEX oo T (L x)o is trivial. We will show that p(| | x)o C |_|aEX pa,, for all p € Q.(X). For a map
f: X — Q.(Y) we have

fgl_lx - VxeX.xfEx(I_lX)

— xf§|_|xa

ey
—  Jay € x. xf C xay
5 Joy e xVxe |[pl). xf Exay.

Note %> follows from the assumption that |p] is finite and x is directed. Define a map f’: X — Q.(Y) by

r_ | xf ifxelp],
VxeX.xf = { Oy otherwise.

It is clear that pf, = pf;. Also f'C o holds, because Vx;0y C & (« is total and a(éi)j = «). Hence pf, = pf, C pa, and
o)

p(l_lx)0=p( | ] fo)

fELl X

:I_lpfo

fEUX

C || pee {pfo E pas}

aey

=p(| Jao). O

aey
The following proposition gives the directed join of Q,-convex relations.
Proposition 17. Let x be a directed set of Q.-convex relations « : X — Q,(X). Then
Vo=x
Proof.
{(V ) =x(Ldx)’
~io0o(wx(LI),
= VIQ*(N)< || VNIW)

aey o
=Vig.m) |_| (Vixot)o {Lemma 2}
aey

= |_| Vig, ) (VNixa)o

oeyx
= |_| xa®

aey
= | |

aey

The composition of Q,-convex relations distributes all directed joins from the left-hand side.
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Proposition 18. Let « : X — 9, (Y) be a O,-convex relation and x a directed set of Q,-convex relations B :Y — Q4 (Z). Then

ao\/x:\/(ao)().

Proof.
ozo\/x =a<|_|)() {Proposition 17}
<&

= a( I_I ,3<>> {Lemma 2}

Bex

:l_logﬂ<>

Bex

=|_|aoﬁ

Bex

= J@ox)

= \/(O{ o X). O
7. Conclusion

In this paper we have studied the relations into algebras of probabilistic distributions using relational calculi, although
Mclver et al. [7] and Tsumagari [16] studied in set-theoretical way. We have shown the following:

e The set of Q;-convex relations forms a category with the convex composition, and the identity morphisms depending
on T € {x, 1}.

e For 7 € {x, 1} the convex composition of Q-convex relations distributes over all non-empty joins from the right-hand
side.

e The convex composition of Q,-convex relations distributes over all non-empty directed joins even from the left-hand
side.

We have proved the associative law of convex composition for Q,-convex relations and Q1-convex relations in the same
framework, though Tsumagari [16] had studied as their two convex-relations are different. Additionally we have given a
counter example for the associative law of the convex composition in the absence of convexity.

The convex composition studied in this paper seems to be a generalization of reachability composition of multirela-
tions. So we might be interested in the another composition of Q,-convex relations, corresponding to the composition of
up-closed multirelations studied by Parikh [11,12] and Rewitzky [6,14].

Acknowledgements

First and foremost, we wish to express our deep gratitude to Gunther Schmidt for his leadership and encouragement
as a trailblazer in the field of relational methods in computer science. Discussions with Georg Struth have been helpful
to improve the paper. We also appreciate anonymous referees for their helpful comments and suggestions. This work was
supported in part by Grants-in-Aid for Scientific Research (C) 25330016 from Japan Society for the Promotion of Science
(JSPS).

References

[1] R. Berghammer, H. Zierer, Relational algebraic semantics of deterministic and nondeterministic programs, Theor. Comput. Sci. 43 (2-3) (1986) 123-147.

[2] P. Eklund, W. Gahler, Partially ordered monads and powerset Kleene algebras, in: Proc. 10th Information Processing and Management of Uncertainty
in Knowledge Based Systems Conference (IPMU 2004), 2004.

[3] R. Goldblatt, Parallel action: concurrent dynamic logic with independent modalities. Logic of action, Stud. Log. 51 (3-4) (1992) 551-578.

[4] H. Jifeng, K. Seidal, A. Mclver, Probabilistic models for the guarded command language, Sci. Comput. Program. 28 (1997) 171-192.

[5] D. Kozen, A completeness theorem for Kleene algebras and the algebra of regular events, in: 1991 IEEE Symposium on Logic in Computer Science,
Amsterdam, 1991, Inf. Comput. 110 (2) (1994) 366-390.

[6] C.E. Martin, S.A. Curtis, I. Rewitzky, Modelling nondeterminism, in: Mathematics of Program Construction, in: Lecture Notes in Computer Science,
vol. 3125, Springer, Berlin, 2004, pp. 228-251.

[7] A.K. Mclver, E. Cohen, C.C. Morgan, Using probabilistic Kleene algebra for protocol verification, in: Relations and Kleene Algebra in Computer Science,
in: Lecture Notes in Computer Science, vol. 4136, Springer, 2006, pp. 296-310.

[8] A.K. Mclver, C.C. Morgan, Abstraction, Refinement and Proof for Probabilistic Systems, Springer, 2005.

[9] B. Moller, Lazy Kleene algebra, in: Mathematics of Program Construction, in: Lecture Notes in Computer Science, vol. 3125, Springer, 2004, pp. 252-273.



N. Tsumagari et al. / Journal of Logical and Algebraic Methods in Programming 83 (2014) 263-283 283

[10] K. Nishizawa, N. Tsumagari, H. Furusawa, The cube of Kleene algebras and the triangular prism of multirelations, in: Relations and Kleene Algebra in
Computer Science, in: Lecture Notes in Computer Science, vol. 5827, Springer, 2009, pp. 276-290.

[11] R. Parikh, Propositional logics of programs: new directions, in: Foundations of Computation Theory, Borgholm, 1983, in: Lecture Notes in Computer
Science, vol. 158, Springer, 1983, pp. 347-359.

[12] M. Pauly, R. Parikh, Game logic—an overview, in: Game Logic and Game Algebra, Helsinki, 2001, Stud. Log. 75 (2) (2003) 165-182.

[13] D. Peleg, Concurrent dynamic logic, J. ACM 34 (2) (1987) 450-479.

[14] 1. Rewitzky, Binary multirelations, in: H. de Swart, E. Orlowska, G. Schmidt, M. Roubens (Eds.), Theory and Applications of Relational Structures as
Knowledge Instruments, in: Lecture Notes in Computer Science, vol. 2929, Springer, 2003, pp. 256-271.

[15] G. Schmidt, T. Strohlein, Relations and Graphs - Discrete Mathematics for Computer Scientists, EATCS Monographs on Theoretical Computer Science,
Springer, 1993.

[16] N. Tsumagari, Probabilistic relational models of complete IL-semirings, in: Bulletin of Informatics and Cybernetics, vol. 44, Research Association of
Statistical Science, 2012, pp. 87-109.



Journal of Logical and Algebraic Methods in Programming 83 (2014) 284-299

Contents lists available at ScienceDirect

Journal of Logical and Algebraic Methods in
Programming

www.elsevier.com/locate/jlamp

Relational properties of sequential composition of coalgebras

CrossMark
Michael Winter®*!, Peter Kempf"
2 Department of Computer Science, Brock University, St. Catharines, Canada
b Osram GmbH, Munich, Germany
ARTICLE INFO ABSTRACT
Article history: In this paper we define a sequential composition for arbitrary coalgebras in a Dedekind
Available online 12 February 2014 category. We show some basic algebraic properties of this operation up to bisimulation.
p s Furthermore, we consider certain recursive equations and provide an explicit solution, i.e.,
CZ’; ‘l"gg); a solution not based on an iterative process.
Bisimulation © 2014 Elsevier Inc. All rights reserved.

Sequential composition
Dedekind categories

1. Introduction

Coalgebras, bisimulation, and coinduction play an important role in mathematics and computer science. One of the
first examples of bisimulations appear in process calculi such as CSP or CCS [5,7]. Such processes can be modeled by
coalgebras, and the behavioral equivalence is based on bisimulation. These calculi also introduce the basic operations of
parallel composition, summation, and prefixing on processes. In a recent paper [2] a coalgebraic logic for deterministic
Mealy machines that is sound and complete was presented.

In addition, models of modal logics give naturally rise to coalgebras based on the underlying transition relation of O and
<& [10]. Bisimulation and coinduction are used to reason about models, property preserving constructions, and relationship
to other logics. For example, Van Benthem'’s characterization theorem shows that modal logic is the fragment of first-order
logic that is invariant under bisimulation. Another example is given by the method of filtration that is used to show that
the satisfiability problem of certain modal logics is decidable. It has been shown that filtration is based on a bisimilarity
relation [13].

Recently there has been great interest in using coinduction and bisimulation to reason about lazy functional program-
ming languages. The first motivation for this approach was given in [1]. In this paper the lazy lambda calculus has been
defined and it was shown a bisimulation, called applicative bisimulation, is a congruence on the terms of this calculus.
The interest in lazy language also started intensive research on coalgebraic specification. These specifications are based on
observation operations instead of constructors, an approach that leads to algebraic specifications. For an intensive study of
examples of coalgebraic specifications we refer to [6].

For additional examples and a more detailed overview of methods and applications of coalgebras, bisimulation, and
coinduction we refer to [11,12].

In this paper we want to consider coalgebras in the context of Dedekind categories. These categories provide a suitable
abstraction to reason about relation [8,9]. Therefore, a coalgebra is a relation Q : S — F(S) with an appropriate functor F.
This generalizes processes, labeled transition systems, or other coalgebraic structures such as Kripke structures, in multiple
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ways. First of all, relations in Dedekind category need not to be relations in the classical sense, i.e., subsets of the cartesian
product of sets. Lattice-valued or L-fuzzy relations as well as probabilistic relations are models of Dedekind categories.
Among the huge class of additional examples there are even non-representable Dedekind categories, i.e., categories where
the morphisms are not equivalent to any notion of a relation based on sets of pairs. The second generalization is given by
the functor F. A coalgebra Q : S — F(S) has two aspects. It provides a transition from a state to a successor state together
with an additional effect encoded by F. In this paper we will make no assumption on this additional behavior.

Relational coalgebras have been studied before in [17,18]. These paper mainly studied parallel composition of processes
and its relational properties. It was shown, for example, that equivalence classes of certain coalgebras form an ordered
category based on parallel composition. In the current paper we want to concentrate on sequential composition.

This paper is organized as follows. Section 2 introduce the basic mathematical notions such as Dedekind categories,
relators, coalgebras, rooted coalgebras, and bisimulations. In Section 3 we define the sequential composition of two rooted
coalgebras. After investigating some basic properties of this operation we define the sum of rooted coalgebras in Section 4.
This is corresponds to the disjoint union of coalgebras by taking their roots into account. Furthermore, some basic property
of this operation are shown. The main theorem of this section shows that the sequential composition distributes from
the right over the sum. In Section 5 we consider simple recursion on a coalgebra by providing an explicit solution to the
equation X = P.X where , denotes the sequential composition. Finally, Section 6 outlines how to solve general equations in
a language based on the construction defined in this paper. As in Section 5 the solution is given explicitly.

Due to length restrictions we had to omit several proofs in this paper. The missing parts can be found in the extended
version of the paper [19].

2. Mathematical preliminaries

Throughout this paper, we use the following notation. To indicate that a morphism R of a category R has source A and
target B we write R : A — B. The collection of all morphisms R : A — B is denoted by R[A, B] and the composition of a
morphism R : A — B followed by a morphism S: B — C by R; S. Last but not least, the identity morphism on A is denoted
by I4.

In this section we recall some fundamentals on Dedekind categories [8,9]. This kind of category is called locally complete
division allegories in [4].

Definition 1. A Dedekind category R is a category satisfying the following:

1. For all objects A and B the collection R[A, B] of morphisms/relations is a complete distributive lattice. Meet, join, the
induced ordering, the least and the greatest element are denoted by 1, U, =, 1L 4 and T4p, respectively.

2. There is a monotone operation ~ (called converse) mapping a relation Q : A — B to a relation Q >~ : B — A such that
(Q;R)“=R~;Q> and (Q~) = Q for all relations Q : A— B and R: B — C.

3. For all relations Q :A— B,R:B— C and S: A — C the modular law Q;: RN SZ Q;(RnQ>;S) holds.

4. For all relations R: B— C and S : A — C there is a relation S/R : A — B (called the left residual of S and R) such that
for all Q : A — B the following holds: Q;RCE S <= Q C S/R.

As already indicated in the definition above we will use morphism and relation interchangeably in the context of
Dedekind categories.

Throughout this paper we will use several basic properties of Dedekind categories such as H; =14, the monotonicity of
composition in both parameters, or the distributivity of ; over L without mentioning. For details we refer to [3,4,14-16].
An important class of relations within Dedekind categories are mappings.

Definition 2. Let Q : A — B be a relation. Then we call

1. Q univalent iff Q ~; Q = I,
2. Q total iff [, = Q;Q,
3. Q a mapping iff Q is univalent and total.

In the next lemma we recall an important properties of mappings that we will use in this paper.

Lemma 1. Suppose Q : A— B and R : D — C are relations, and f : B — C is a mapping. Then we have

Q:fER <« QECR;f~.

2 By convention the precedence of the operations decreases in the following order .~ then ; then r.
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A proof may be found in [14-16].
The notion of a unit in a category of relations corresponds to terminal objects in categories of functions.

Definition 3. A unit I of a Dedekind category R is an object of R so that I; =T;; and Ta;; T4 =Tag, i.e.,, T4 is total, for
all objects A.

A unit is a terminal object in the subcategory of mapping, and, therefore, unique up to isomorphism. In the Dedekind
category of sets and relations a unit is any singleton set.

A relation v : I — A is called a vector. Such a relation represents a subset of A in an abstract manner. Elements of A can
be modeled by singleton subsets, i.e., by a vector that is a mapping. We call such a relation a point, i.e., p: I — A is a point
iff p is a mapping.

Another important construction is based on forming the disjoint union of sets.

Definition 4. Let A and B be objects of a Dedekind category. An object A + B together with relations t: A — A + B and
Kk :B— A+ B is called a relational sum of A and B iff

;7 =1,, K; k>~ =1g, Lk =1 ap, UK 5k =lasp.
R has (binary) relational sums iff for every pair of objects the relational sum does exist.

Notice that a relational sum is a biproduct of the Dedekind category. We will use the following abbreviations for relation
Q:A—-C,R:B—Cand S:B— D:

[Q,Rl:=t"; QUK TR,
Q+S:=t7;Q;tuk7;S;«k.
The relations [Q,R]: A+ B — C and Q +S: A+ B — C + D satisfy the following properties:

;;[Q,R]1=Q, k;[Q,R]=R, [Q,R];T=[Q;T,R;T],
Q+S=[Q;¢,S;«k], Q+S5);t"=:Q, (Q+5);«" =K;R,
(Q+95);[U,VlI=[Q;U,S;V].

It is well-known that morphisms on biproducts can be represented by matrices. Each row (column) of the matrix corre-
sponds to one factor of the relational sum of the source (target) of the relation. For example, if Q :A— C,R:A— D, S:
B— C and T : B— D, then the matrix representation of X =¢>; Q;tUt™; R;k Uk>; S;tuk™; T; Kk is

_(Q R
= (2 %)
Similar, if Y: A+ B — C + D, then we have
Yy — YT Yk
T\ Y kYT )

In particular, for [Q, R] and Q + S we obtain

[Q,R]=(%), Q+s:(ﬁc JL;”).

The operations on relations correspond to matrix operations on the their matrix representation. In most papers, nested
biproducts, and, hence, nested matrices, are flattened, i.e., intermediate brackets are ignored due to the associativity of
biproducts. We will not adapt this approach here because we want to make the corresponding isomorphisms, and, hence,
all bisimulation relations, explicit. However, the relation assoc: S + (S + S3) — (S1 + S2) + S3 defined by

~

assoc=[t; Kk + s, =07 ek 50T K LUK T KT K

is the isomorphism induced by the associativity of the relational sum. As a consequence we have

assoc; ((Q +R)+ S) = (Q + (R+S)); assoc

for all suitable Q, R and S.
Another important concept is the splitting of a partial equivalence relation. This concept combines two well-known
constructions on sets.
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Definition 5. Let R be a Dedekind category, and Q : A — A be partial equivalence relation, i.e. a symmetric idempotent
relation such that Q= Q and Q; Q = Q. An object B together with a relation R : B — A is called a splitting of Q (or R
splits Q) iff R; R~ =1Ip and R~; R= Q. R has splittings iff all symmetric idempotent relations in R split.

A splitting is unique up to isomorphism. If Q is a partial identity, then the object B of the splitting corresponds to the
subset given by Q. Analogously, if Q is an equivalence relation, B corresponds to the set of equivalence classes.

A relator F : R — S between two Dedekind categories R and S is a functor that is monotonic on relations and preserves
converse. Notice that a relator preserves the properties of being total, univalent, and a mapping, i.e., it maps mappings to
mappings.

2.1. Coalgebras and bisimulation

As mentioned in the introduction coalgebras play an important role in multiple areas of mathematics and computer
science. We are especially interested in coalgebras based on Dedekind categories. Given an endorelator F : R — R a relation
Q : S— F(S) is called an F coalgebra (with states space S).

Definition 6. A relation @ : S; — Sy is called a bisimulation between the two F coalgebras P:S1 — F(S1) and Q : Sy —
F(Sy) iff

DP;QCP;F(®) and & ;PCEQ;F(®7).
51L>52

P Q

F(S1) g F(S2)

Notice that by using residuals the two inclusion above can be transformed into a single inclusion

@ C (P; F(®))/Q NP \(F(®);: Q7).

In order to call two F coalgebras bisimilar we require that there is a total and surjective bisimulation between them, i.e.,
each state in one process corresponds to at least one state in the other process. However, notice that we will concentrate
on rooted coalgebras in this paper for which it is sufficient that the roots are bisimilar (see Definition 8).

Given two coalgebras it is possible to define a coalgebra on the relational sum of their states. Notice that we do not re-
quire any extra properties for the relator F, neither in the following definition nor anywhere else in the paper. In particular,
we never require that F is monoidal, i.e., that F(A + B) is isomorphic to F(A) + F(B) for all objects A and B.

Definition 7. Let P : S1 — F(S1) and Q : Sy — F(S,) be coalgebras. Then define
P®Q:=[P:F(1).Q: F(k)]: S1+ 52— F(S1 + S2).

In matrix representation we obtain

P; F(1) )
Q;Fk) )"

Notice that we also have

P®Q=(

(Q+R;(S®T); FU+V)
=(Q +R):[S: F().T: F(k)]: F(U 4+ V)
=[Q:S:F(W),R: T; F(k)]|: FU 4+ V)
=07;Q; S F( U+ V))uk ™Ry T; F(ks;; (U +V))
=1;Q:; S FU; Uk Ry T; F(V5 k)
=(Q:S;FW)) & (R; T; F(V))

and with respect to the isomorphism assoc
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assoc; (P® Q)@ U) = (75tUk 5075 K6) Uk 5675k): (P Q)@ U)
= (KT k) (P @ Q) FO UK Tk U F k)
=1 P FGyuc ™0 Qi Fes g Uk ™k Us Fk)
=07 P F UK (Q@U); F(U ks tuk™;5k)
=(PoQ@®U); F(t™sutuk™; (ks tUk "5 k))
=(P®(Q ®U)); F(assoc).
For the examples in this paper we will always use the Dedekind category of sets and relations together with the functor
F(S) =L x S. We will chose a particular representation of the unit [ as the set that contains the element *. A coalgebra

Q : S — F(S) in this category is a labeled transition system with state space S and labels from the set L. For example, if
§$={1,2,3}, L={a,b} and Q ={(1, (a, 2)), (1, (b, 3)), (2, (a, 3))}, then this system can be visualized as a labeled graph by

Notice that labeled transition systems as F coalgebras with F defined above do not have an explicit initial state. Even
though it seems natural to claim that a source node of the graph is an initial state of the labeled transition system, this is
not the case. Actually any state may serve as the initial (or current) state. All of this can be illustrated by the fact that the
following two labeled graphs are bisimilar in the sense defined after Definition 6, i.e., each state of each coalgebra is related

by a bisimulation to at least one state of the other coalgebra. The dotted lines indicate the largest bisimulation between the
graphs which is indeed total and surjective.

W<s—N<— =

The state 2 in the left graph is not a source of the graph. However, 2 is bisimilar to the state 0 of the second graph
which is a source of that graph. As a second example consider the following two infinite graphs:

4 a9
03 o | 6y (:,3>
az 2 (s,z) (:,2>
a1 e oan_ (s,n (z,n (:,1)
) i ~ \a /

The left graph does not have any sources but each state is bisimilar to a source in the right graph. Notice that those
graphs are not bisimilar to {(0, (a, 0)}, i.e., the graph:



M. Winter, P. Kempf / Journal of Logical and Algebraic Methods in Programming 83 (2014) 284-299 289

0

@

a

Since this paper studies sequential composition of F coalgebras we need to make an initial state explicit. Therefore, we
will consider rooted F coalgebras. A rooted coalgebra is a pair (P, i) consisting of a F coalgebra P : S — F(S) and a point
i:I— S; its initial state. We will use the notation (P, i) : S — F(S) to indicate that (P, i) is a rooted F coalgebra with states
from S.

To call two rooted coalgebras bisimilar it is not longer necessary that all states of one coalgebra correspond to at least
one state of the other coalgebra. It is sufficient that the all the states that are reachable from the initial state are covered,
i.e., that there is a bisimulation that is total and surjective with respect to the reachable states. Equivalently, we may require
that the initial states are related.

Definition 8. Two rooted F coalgebras (P,ip):S1 — F(S1) and (Q,iqg) : S — F(S2) are called bisimilar, denoted by
(P,ip) ~(Q,iq), iff there is a bisimulation & : Sy — Sy so that i;; ig C .

Notice that the property above is equivalent by Lemma 1 to either of the two inclusions
iQEip;@, ipEiQ;®v.

On the other hand, an arbitrary coalgebra P may have terminal states or nodes. These are described by the vector
J.LIF(S)/P since

VE Ljs)/P <= Vv;PELgs),
i.e., this vector describes those states from which no transition is possible. We will denote this vector also by tp, i.e.,

tp =llrs)/P. Notice that we have T4;; tp =lLarcs)/P for every object A and t; = P\ ALF(s)1.

Lemma 2. Suppose @ : S1 — S> is a bisimulation between Py : S — F(S1) and Py : S, — F(S2). Then we have tp,; @ E tp, and
tp,; @7 Ctp,.

Proof. From the computation

(LaFes;)/P1); @; P2 © (Larcs,)/P1); P1; F(®) @ bisimulation
C L arcsy) Def. residual

we immediately conclude the first inclusion. The second inclusion follows analogously using the second property of bisim-
ulations. O

3. Sequential composition of coalgebras

On of the main purposes of this paper is to define a sequential composition of coalgebras and show its basic properties.
The idea of the sequential composition P.Q is that if we reach a terminal state of P, then we continue at the initial
state of Q. Notice that the sequential composition is a generalization of prefixing known from process calculi and similar
languages. Prefixing is a sequential composition in which the first process consists of a single action only. The logic of
coalgebras with prefixing was investigated in [2].

Definition 9. Let R be a Dedekind category with (binary) relational sums and subobjects. Furthermore, let F : R — R be an
endorelator, (P,ip):S; — F(S1) and (Q,iq) : S2 — F(S2) be rooted coalgebras, and Rp.q : Sp.q — S1 + Sz the splitting of
the relation &p g =Is,+s, U (tp;tUig; k) 7; (tp;tUiq; k). Then we define a rooted coalgebra (P.Q,ip.q):S’ — F(S') by

P.Q :=Rpq;(P®Q); F(Rp ),
iP.Q = ip;L;R;Q.

The typing of the relations in the previous definition can be visualized by:



290 M. Winter, P. Kempf / Journal of Logical and Algebraic Methods in Programming 83 (2014) 284-299

Q

S, F(S2)
K F(k)
I i S1 P F(S1)
L
Fo)
P
i» o\ S1+ 52 o9 F(S1+S2)
Rp.q F(Rp.q)
s " F(S)

It is easy to verify that ip ¢ is indeed a point. This follows immediately from the fact that ip, ¢ and R; are all mappings.
The equivalence relation Zp ¢ identifies the terminal states of P with the initial state of Q. The following computation
presents this relation in matrix form:

Epq =Is;4s, U(tp;tUig; k)™ ;(tpstig; k)
= ;LUK ;K UL ;l’P;tp;LI_IL ;tP;lQ;KI_IK ;lQ;tp;LI_IK ;lQ;lQ;K
=Lv;(]151th;;tp);LLILv;t;;iQ;KLIKv;iE;tp;LLIKV;(HSZUiE;iQ);K

=075 (Is; Uty s tp);s UL sty i K UK sig s tp LUK K iq univalent

. ]Isll_lt;;tp t;;iQ
ia;tp Is, '

Notice that R, o Is a surjective mapping because it splits an equivalence relations.

Before we show properties about sequential composition we want to mention that one can define the sequential compo-
sition with respect of certain terminal states of P only, i.e., with respect to a vector r C tp. This composition continues with
the initial state in Q only if a terminal state in r is reached. We denote this composition by P " Q. Formally, this definition
only requires to replace t, in the definition of & by r. All properties (or their obvious generalization) in this paper remain
true because their proofs only use that terminal states are terminal, i.e., tp; P =lLgp(s).

As a first property we want to show that the definition of a sequential composition respects the equivalence relation
on rooted coalgebras induced by the notion of bisimilarity, i.e., it defines an operation on equivalence classes of bisimilar
coalgebras.

Lemma 3. Let (P1,ip,) : S1 — F(S1), (P2,ip,) : So = F(S52),(Q1,iq,) : T1 = F(T1) and (Q32,iq,) : T2 — F(T2) be rooted F
coalgebras with (P1,ip,) ~ (P2,ip,) and (Q1,iq,) ~ (Q2,iq,). Then we have

(P1.Q1,ipy.0y) ~ (P2.Q2,ip,.0,)-

Proof sketch. Suppose @ : S1 — Sy and ¥ : T{ — T are bisimulations with i;l; ip, E @ and ia] ;ig, E ¥. Then the relation

Rp 0 (@ +W); R;’/z.Qz : S’ — T’ is the required bisimulation from P1.Q; to P,.Q;. The details of the proof can be found
in[19]. O

As a second property we want to investigate the terminal states of P.Q. They are essentially given by the terminal states
of Q modulo the equivalence relation &p q.

Lemma4. Let (P,ip):S1 — F(S1) and (Q,iq) : S — F(S2) be rooted F coalgebras. Thentp g =tq;«; R;Q.

Proof. From the computation

tQ;kiRp o: (P.Q)
=tQ;K;Rp o3 Rp.q; (P®Q); F(Ry )

HS] I_Itl:/;tp t;;iQ P; F(1) -
=1Q;K; o ; s F(R
¢ ( igitp s, Qi Fu) ) F(Rro)
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- P; F(t -
=tgq; (zQ;tp H52)§ ( Q: FEK)));F(RP.Q)
=tq: (ig:itpi PIF(OU QI F(K)): F(Rp o)
=tq; Q; F(k); F(Rp o)

tp; P =Lirsy)

=1, to; Q =1k,

we immediately conclude the inclusion tq; k; R;Q C tp.q. For the other inclusion we first compute

LRy g RPQ; (PO Q)

. ]151 I_Il';;tp l';;iQ ( P; F(1) )
o ia;tp Is, "\ Q; F(x)

9 o P; F(1)
:(]Is]l_ltp;tp tp;lQ>;(Q;F(K))

= (Is, Utp:tp)P; F() Uty 1ig; Q; F(k)

=P;F(Uty;ig: Q; Fk) tp; P =15,

from which ¢; R;Q; (P.Q)=(P; F(yuty;ig; Q; F(k)); F(R;_Q) follows.

and compute
VEtpq;Rpq;t™
v;tCtpq;Rpg
VL RF_Q Etp.q
Vit Rp 05 (P.Q) E Lrcsp o)
vi (P F(O Uty 3ig; Q; F()); F(Rp o) ELiresp )
vi (P; F() Uty 3ig; Qs F(K)) ELiks,+sy)

V;PC L,y and v;tp;ig; Q E ks,

v C tp and V;t;;iQ Cto

1 A A A

vCtpandv;t, Ctq;ig,.

Now, suppose v : I — Sy is an arbitrary relation

Lemma 1

Lemma 1

see above

Lemma 1

Vi P; F(1) ELpes,+s,) and vty 5iq; Q; F(k) E Lip(s,+5,)

Lemma 1

Lemma 1

The last two properties imply vC v; v™"; vE v; t;; tp Ctq; ia; tp so that we conclude tp g; Rpg;t~ Ctg; ia; tp. In addi-

tion, we obtain

tp.q; (P.Q) ELir(spq)
= tp.q;Rp.Q;(P® Q) F(Rp o) ELircspq)
< tp.o;Rp.o;(P® Q) Lirs;+sy)
= tp.q;Rp.o:k7; Q5 F(k) ELires,+s,)
< tp.q;Rpq:kT; Q E LR,

Lemma 1

Lemma 1
&= tpo;Rpq;Kk Ctq.
The last two properties together imply
tp.g =tp.o;Rp.q; R;Q
=tp.q; Rp.q; (75t uKT5K); R o
= (tp.q; Rp.q;t75tUtp.g; Rp.i kK T5K) Ry

E(tQ;ia;tp;LUtQ;K);R;Q see above

k“Q;F(k7)EP®Q
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Is, Uty stp tpsi o
— tQ,K, 51,\/ p>tP pstQ : R
ig;t I P.Q
QP S2
=t K5 Rp g RP.Q3 Rp g
=tq;kK; R;Q.

This completes the proof. O

The following lemma gives sufficient properties when the sequential composition of two coalgebras result in just the
first coalgebra.

Lemma 5. Let (P,ip):S1 — F(S1) and (Q,iq) : S — F(S2) be rooted F coalgebras. Then we have

L If(Q,iq) ~ ULk, Ip) or (P, ip) ~ (P, ip:) with tpr =lLig , then (P, ip) ~ (P.Q,ip.q).
2. If (P,ip) ~ Ly, Ip), then (Q,iq) ~ (P.Q,ip.Q).

The proof can be found in [19].
The main theorem of this section shows that the sequential composition of coalgebras is associative (up to bisimilarity).

Theorem 6. Let (P,ip) : S1 — F(S51),(Q,ig) : S — F(S2) and (U,iy) : S3 — F(S3) be rooted F coalgebras. Then
(P.(Q.U),ip.(q.uy) ~((P.Q).U,ipp.q)u)

Proof. We want to show that

® =Rp.(q.u); (Is, + Rq.v); assoc; (Rp o +1s5): Rip o)y
is the required bisimulation from P.(Q.U) to (P.Q).U. First we compute
P.(Q.U)=Rp quy (P®(Q.U)); F(Ry .1y
=Rp.ui (P® (Re.us (Q®U): F(Ry y))): F(Rp (g 1))
=Rp.Q.u): (Is, + Ro.u): (P& (Q & U)), F((Is, + Rq u): Rp.0.0)-
Analogously we obtain

(P.Q).U=Rp.0.ui Rp.q +Is): (PO Q)@ U): F((Rp g +1Is5): Rip g 1y)-

Now we want to analyze the structure of the equivalence relation Z7 on S1 + (S, 4+ S3) induced by the two equivalence
relations &g y and Ep (g .u).

(Is; +Rq u): Rp.(o.uyi Rr.c@.uy; (s, +Rq.v)
_ ( Is, Lsisqu ) Is, utystp tpiiqu . ( Is, JLs]sz+s3)
L sy+s38 RQ.U ’ iE.U; tp I[SQAU ’ JLSQ'Usl Rou

]151'—'%’“’ tF;iQ.U>.( Is, J'L5152+53)

ouiiguite Ry Lsqusi  Rou

R, Q.U

Is I_ItP,l'p t;;l‘Q'U;RQ.U)
Rouiiquitr  RgyiRou

( HS] th;;l'p t;;l’Q;L;R\Q/.U;RQlu)

Ro.us Roust™sigstp Ro.uiRou

- I, Ut :t ty iy
Is, Uty ;tp tprigiu| 1o e
lU,tQ HSU

]IS]I_ItQ,tQ tQ,lu> V'i\Q/'tP (Hglutg;tQ ta;iu>
lU’tQ ]ISU luth ]ISU
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Is, Uty ;tp tpiiq: (Is, Utystq tysiu)
= Is, Lt ;t ~ Is, Ut ;tg thi
Sl.v Qe slgstp sl.v Qe oV
iyt iyito Isy
]Islvl_lt;;t{av (tpsiq; (s, Utgitq) E;;.iQ;t\Q/;iU)
= ((Hgl I_Il'Q;tQ);lQ;tp> (]IS] I_ItQ;tQ tQ;lu)
igstsigste iystq Isy

Next we focus on the equivalence relation =, on (S1 + S2) + S3 induced by &p o and Zp q).y. We obtain
(R;Q +Is,); R(VP.Q).U; Rp.g).u; (Rp.g +1s;5)

Rp o lsl+szsa). Is, Utp qitrq tpgsiu ( Rp.q JLspAQsa)
i|—S3Sp,Q HS3 i;; tp.o ]153 J|—5351+52 H53

Rp o sy Utp gitpq) Rpoitpgsiu ), ( Rp.q JLSPAng)
i;; tp.q Is, Ls351+5, Is,

03 sy Utp o3tr)iRpq Rpgitpgsiv
iy;tp.q;Rp.q Is,

Lemma 4

P N e ~
]
o (

RF_Q; (Is, Ut;Q; tp.9); Rp.q RF_Q; Rpq;k™; ta; iy
iyite;k;Rp g3 Rpq Is,

o o Is, Uty tp tp:i o o .
Rpo: (s, Utp o5tr.g)i Rp.q ( 1o P Q);K tosiu

_ igste Is,
~ Is, Uty stp tysi
iystqiks | 1o PP TR s,
lQ;tp Hsz
o o t i o .
_ Rp i Is, Utp o5tr.g)i Rp.q < Ty, )JQ,IU
i\U/;tQ; (ia;tp H52> Is,
- o tpiigity;iu
Rp i (s, Utp g5tr.g)i Rp.o ( Priee )
(i;;tq;ia;tp iJ;tQ) H53

In order to verify that the matrix representation of Z, has the same entries (but a different hierarchy of matrices) as the
matrix representation of =7 we have to show that

Is, Uty tp tysiq; (Is, uta;tQ))

Ry o (Is; Uty o3tpq); Rpg = o — o
poi(Is Ut qitra)i Rea (Is, Utg:tQ)iig:te Is, Uty :tq

Therefore, we investigate the term on the left-hand side as follows
R;Q; (Is, Ut;Q; tr.o); Rp.o
= R;Q; (Is, URp.Q: k™; ta; to; K; R;_Q); Rp.q Lemma 4
=Rp gi (RP.0i Rp g URP.Qi K75ty 5tas k3 Rp o)s Re.g

=Rp o Rp.q; (Is;+5, Uk 75 tg5tq:€); Ry o3 Rp.g

([ Is,utptp tpsig ( Is, Ls;s, > Is, Utp;tp tpsiq
ia;tp Is, ’ ALs,s, HSZ UtQ;tQ ’ ia;tp Is,
_(HS]I_It;;tp t;;iQ;(Hszl_Ita;tQ)>_(]Isll_lt;;tp t;;iQ)

ia;tp ngl_lta;tQ ia;l’p ]152

Starting with the term in the left-upper corner of this composition we get
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(Is, wtpstp): (Isy wep s tp) Lty sig: (Is, Uty t)iig: tp
=Ts, Uty tputysig; (Is, Utgstq)sigste
=1Is, Uty ;tp,

where the last equation follows because iq; (Is, U ta; tQ); ia C Ty =1;. The term in the right-upper corner computes to

(Is, utpstp)stysiq Uty siqs (Is, Uty s tq)
=tpiqUtpiiq:(ls, Utyste) since ty s tpity i Tty Tisiq =ty :ig
= t;§ iQ; (]Isz ] ta; tQ).
Analogously, we obtain (Is, Uity tq);iy;tp in the left-lower corner. Finally, we obtain in the right-lower corner
iQ itpityiiq Uls, Utysitg
=I5, Uty tq since iy tpitpiiq Eig: Tiiq =ig:iq Els,.

From the fact that all entries in £; and &3 are identical and the definition of the isomorphism assoc we conclude that
assoc™’; E1; assoc = Ho or, equivalently, Z7;assoc = assoc; &. Using this equation and the additional properties of assoc
shown earlier we obtain

@; ((P.Q).U)
=Rp.(q.uy; (s, + Rq.u); assoc; &a; (P Q) d U); F(
=Rp.(q.u); (Is; + Ro.u); E1; assoc; (P& Q) @ U); F(

=Rp.q.uy; (Is; + Ro.v); (P ® (Q & U)); F(assoc; &; Rp o +1ss);

( ):Rp.0)0)
( ): R0 0)
=Rp..u); (Is; + Rq.u); E1; (P ® (Q ®U)); F(assoc; (Ry o +1s5); Ripo)u)
( ):Rp.q)0)
=Rp.co.u); (Is; + Ro.u): (P ® (Q ®U)); F(&1; assoc; ( ); R )
= (P.(Q.U)); F(®).

The inclusion @~; (P.(Q.U)) E ((P.Q).U); F(®*") follows analogously. Finally, we obtain

ip.Q.u);®
=ip; i Rp (g uy: Rr.@.uy (Is; + Rq.u)sassoc; (Rp o +1s5)s Rip o)y
=ip;t; B1;a550C (Rp o +1s5); Rp o) u since t =; (Is, + Rg )
=1ip;(; assoc; Ey; (R;Q + H53); RZ;’.Q).U
=ip;;as50C; (Rp o +1s5)s Rip o)
=ip;L;(; (RF.Q +1Is,): RJ’.Q)-U
=ip;iiRp gt Rpg)u
=ip.QitiRp gy
=1ip.Q)U-

This completes the proof. O

4. Sum of rooted coalgebras

The operation @ defines a coalgebra on the sum of the state spaces. In terms of labeled transition systems this coalgebra
corresponds to two alternative branches of execution. However, P @ Q does not provide sufficient means to define an initial
state. This can be done by adding a new state essentially combining the initial state of P and Q.
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Definition 10. Let (P,ip):S1 — F(S1) and (Q,iq): S — F(S2) be rooted F coalgebras. Then we define a rooted coalgebra
(PEHQ,ipmg) : 1+ (S1+S2) = F(I 4+ (51 +52)) by

PHQ = [(lp, L Uiq;K),]IS]+52]; (P®Q); F(k),
iPEE|Q =.

Notice that simply identifying the initial state of P and Q in P & Q would not work because any initial state can also
be state reachable state later, i.e., there might be a loop in the coalgebra leading back to the initial state. For example, if we
denote by (P @ Q)z the coalgebra that is obtained from P @& Q by identifying the initial states we get

P Q PO®Q)z U

. «)a

PO A
.

The sequence ab is possible in the labeled transition system (P @ Q )z but neither possible in P nor Q. Notice that P B Q
is bisimilar to U.

Lemma 7. Let (Pq,ip,) : S1 — F(S1), (P2,ip,) : S2 = F(S2), (Q1,iq,): T1 — F(T1) and (Q2,iq,) : T2 — F(T2) be rooted F
coalgebras with (P1,ip,) ~ (P2,ip,) and (Q1,iq,) ~ (Q2,iq,). Then we have

(P18 Q1,ip,mq,) ~ (P28 Q2,ip,mq,)-

Proof sketch. Suppose @ : S1 — S, and ¥ : Ty — T, are bisimulations with i;l ;ip, E @ and ivl; ig, E V. It is straight-
forward to verify that I; + (@ + ¥) is the required bisimulation. The details can be found in [19]. O

In the next lemma we want to investigate the terminal states of P B Q. Obviously, the terminal states of P as well as
the terminal states of Q are such states. In addition, the new initial state of P B Q is also a terminal state if the initial
states of P and Q are also terminal.

Lemma 8. Let (P,ip): S1 — F(S1) and (Q,iq) : Sy — F(S2) be rooted F coalgebras. Then we have tpmq = (tp;ip Mtq; ig); tu
(tp;tUtg;K); K.

Proof. First of all, from the computation
((tpsip Mtqsig)seu(tp;tUtqsk);k); (PBQ)
= ((tpsip Ntqsiy); (ipstig;k); (P® Q) U (tpstUtq; k); (P @ Q)); Fk)
C ((tpsipsips P F(O Utqsigsiq; Qs FU)) U (tp; Ps F(W) Utq; Q; F(k))); F(k)
C ((tp: Pi F() Utq: Q: F(k)) L (tp: PiF() Utq: Q: F(k))): F(k)
= _Lir1+(51+52)) tp; P =1 ;) and tg; Q =Lk,

we conclude (tp;i, Mtq; ia); LU (tpsLtUtg;K); kK Etpmg. Now consider

vEtpmq
— Vi (PHQ)ELF1+s,+5,)
< v;[(ip;tUig; k), Is 45, ] (P @ Q): F(k) ELiF(4(5,452))
<  v;[@ip;tUig; k), Is 45, ] (P @ Q) ELir(s,+5y) Lemma 1
vt (@ipytUii k) (P @ Q) ELiFs +sy)

and v; k75 (P @ Q) CE Lip(s,+s,)
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—  vit7i(ip PrF() Uig; Q; F(k)) ELif(s 45,

and vi k™5 (73 P FO UK™; Q: F(i)) E ks, +5,)
—  vitips Py F() ELiFes +sy)

and v; 75 iq; Q; F(k) T Lips,+s,)

and vk 70T P F () ELiR(s +5,)

and v; k75675 Q5 F(k) & Lip(s; +5,)-

If we use the first inclusion, we obtain

vitTiip PR F(O Elipesyvsy) &= vitTsipi PE LR, Lemmal
< vt ipCtp

< v;tT Ctpsip. Lemma 1

2. Analogously, the second inclusion is equivalent to v; ¢~ Ctq; ia so that v; (™~ C tp; i; ntq; ia follows. Now we consider
the third inclusion, and we get

Vik T30 Py F) ELps4s,) <= Vik 50 3 PELrs,) Lemmal
< V;Kk ;L Ctp.

The fourth inclusion is equivalent to v;k~; k™~ Ctq by a similar computation. The two properties together imply v; k™~ =
VKT (U7 tUk T k) Etp;tUtg; k. Together with the previous result we get

v=v; (T3 euk T k) E(tpsip Mt ia); LU(tp; LUt K); K.
This finally implies tpmq E (tp; i, Mtq; ia); tU(tpstUtgs k) k. O

The next lemma is of particular interest. It shows that the sequential composition with a coalgebra U distributes from
the right over H.

Theorem 9. Let (P, ip):S1 — F(51),(Q,iq):S2 — F(S2) and (U, iy) : S3 — F(S3) be rooted F coalgebras. Then we have
((P.UYB(Q.U),ip.yyme.uy) ~ (PEBEQ).U,ipmq)u)-
Proof sketch. First we define « : I+ ((S1+ S3) + (S2+ S3)) = (I + (51 + S2)) + S3 by

o =i [kl ok kl]]

=T LUK LT T G K LUK T U T kUK T K T U K K LUK T KT KT K.

In matrix form we have

C L (C Ly, Lys, ) Ly ) )
() () (%))
o= Lssi Lsssy Lsss, Is, .
() (G ) (50))
Ls,i Ls,s, Asss, Is,
The theorem follows by showing @ = (I; + (Rp.y + Rq.u)); o R(VPEEQ).U is the required bisimulation from (P.U) & (Q.U) to

(P H Q).U. The details can be found in [19]. O

5. Recursion on coalgebras

In this section we want to investigate an operation closely related to iteration or recursion. The coalgebra OP identifies
the terminal states P with its initial state, i.e. introduces a loop in the graph of P. Therefore, ¢ is a kind of a Kleene star
operator.
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Definition 11. Let (P,ip) : S — F(S). Furthermore, let Rop : S;yp — S be the splitting of the relation Eqp =I5, L
(tpUip)™; (tp Lip). Then we define a rooted coalgebra (OP,i¢yp): Seyp — F(Seyp) by

OP :=Reyp; P; F(Rgp),
iryp :=1ip; REP'

Similar to the sequential composition we can define recursion for certain terminal states of P only, i.e., with respect to
a vector r C tp. This recursion operation goes back to the initial state only if a terminal state in r is reached. We denote

this operation by (’r) P. Formally, the definition only requires to replace t, in the definition of & by r. As before in all proofs
we only use that terminal states are terminal, i.e., tp; P =llg(s), so that the corresponding properties (or their obvious
generalization) remain true.

First, we want to show that the loop operation respects the notion of bisimilarity.

Lemma 10. Let (P1,ip,) : S1 — F(S1) and (P2,ip,) : So — F(S2) be rooted coalgebras with (Py,ip,) ~ (P2, ip,). Then we have
(OP1,ipypy) ~ (OP2,iyp,).

Proof. Suppose @ : S — Sy is a bisimulation from Py to Py with ip, Cip,; ®. We want to show that ¥ = R¢p,; @; R5P2
is the required bisimulation from ©)Pq to OP;. The first inclusion follows from

¥; OP;
=Royp,; @; Eoypy; P2 F(REPZ)

=Rop,; D; (]151 Utp itp, Utp; ip, U iPz; tp, L ipz; ipz); Py; F(ROPz)

=Royp,; @3 (Is, U tp,itpy Utp sip, Uip ; tp,); P2; F(Rgpz) ip, univalent
=Ropy; (D5 P2U @ty sipy; Pa); F(RSp,) tp,; P2 =1LiF(s,)
C Ropy; (@5 P2 |_|t;1; ipy; P2); F(Rgpz) Lemma 2

EROPl;(¢;qutl;;ipl;é;PZ);F(Rng)

C Ropys (P1Uty sipgs P1)s F(@5 R, )

OP,
=Ropys (Is, Utp stpy Utp sipy Wip stpy); P13 F(@3Rp,) tp,: P1=Lipcs,
=Ropy; Eopys P F(P; Rgpz) ip, univalent

=Ropys P1s F(@5Rp,)
C Roopy; P1; F(RSp s Ropy @5 R p,)
=OPq; F(¥).
The second inclusion is shown analogously. Finally, the computation
iOPz = iPz; REPZ

~

Eip; P Reyp,
Cipy; Eopys @3 Rp,
=ip;i Rop i Ropys @5 Rp,
=iop; ¥

shows that ¥ is the required bisimulation. O

The main theorem of this section shows that OP actually solves a recursive equation.

Theorem 11. Let (P, ip) : S — F(S). Then (OP, ivsp) ~ (P.OP, ip.oyp).
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Proof sketch. The theorem is shown by proving that @ = Ryyp; (tUk); (Is + Rg p): RF.O p is the required bisimulation from
OP to P.OP. Again, the details can be found in [19]. O

6. Recursive equations

In this section we want to show how to solve certain recursive equations using the operator from the previous sec-
tion. Therefore, we consider a language that is based on variables X,Y,... for coalgebras and some constants P, Q,....
A grammar for this language is given by

Exp::=X|P|Exp+Exp | P.Exp

If t(X) is an expression in the language above with free variable X, then we are interested in a coalgebra P that satisfies
P ~ t(P). In order to solve this equation we assign a coalgebra P; and a vector r; C tp to the expression t(X) recursively.
The vector r; describes those terminal states that should loop.

1 If ¢(X) = X, then Py = (Lrpy, I;) and re =1.

2. Ift(X)=Q, then Pr=Q and r; =1l s.

3. If t(X) = t1(X) B t2(X), then Py = P, 8 Py, and r¢ = (¢, i;t Mre,; i;t )i LU (T s LU Ty K5 K
1 2

4, If t(X) =Q.t'(X), then Py = Q.Py and rp =r1yp.

As an example consider the expression t(X) = (a.X) + b where a and b are the labeled transition systems with exactly one
transition from the initial state to a terminal state labeled a and b, respectively. The labeled transition system P; can be
found in the following figure where the states in r; and indicated by a hollow bullet.

RN

From the example we see that a recursion on r; leads to the intended result.
T
Theorem 12. We have CS Py ~ t(Or¢ Py).

.
Proof. By Theorem 11 it is sufficient to show that t(Or¢Py) ~ Py r-fC[) P;. Therefore we show that t(P) = P; * P by induction
on the structure of t(X) for all coalgebras P.

t(X) = X: In this case t(P) =1LP ~ P by Lemma 5(2).
t(X)=Q: We have t(P)=Q = QP by Lemma 5(1).
t(X) =t1(X) +t2(X): Now, we get

t(P) =t1(P) Ht2(P)
= (P;, " P)E (P, " P) induct. hyp.
= (P, BP,)" P. Theorem 6

t(X) = Q.t/(X): again, we have

t(P)=Q.t'(P)
=Q.(Pr v P) induct. hyp.
=(Q.Py)'Y' P Theorem 9
=P " P.

This completes the proof. O

7. Conclusion and future work

In this paper we have defined a sequential composition for rooted coalgebras. In addition, we have shown how recursive
equations based on sequential composition and summation can be solved explicitly. From process calculi we know that
certain equation, so-called guarded equations, have a unique fixed point. Future research will investigate whether this
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remains true in the more general context of rooted coalgebras. This requires to generalize the notion of a guarded expression
to relators of some Kkind, of course.

Another area of study is the relationship between parallel and sequential composition. In particular, the combination of
the two categories - the ordered category of processes based on parallel composition, and the category of rooted coalge-
bras based on sequential composition. This kind of work might lead to completely algebraic treatment of processes and/or
coalgebras.
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1. Introduction

In this paper we provide a synopsis of Gunther Schmidt’s academic life to our best knowledge and interpretation. We had
the pleasure to be Gunther’s students and assistants for a period of 27 years in total. Moreover, we have always been, and
still are, collaborating with him on various projects. Gunther has been very influential in the modern development of
relation algebra, categories of relations as well as concerning relational methods in mathematics, computer science, and
engineering. It is our firm belief that relational methods would not be at their current stage without Gunther. In addition
to these achievements, Gunther is a person who brings together people from different areas of mathematics, computer
science, engineering, social sciences and other fields. This ability has led to several national and international initiatives and
collaborations, all of them extremely successful. Last but not least, the two authors bear testimony that Gunther is a superb
mentor of his students. The second author can definitely state that he would not have been able to pursue an academic
career if it were not for Gunther’s perseverance in obtaining and providing a Ph.D. position for him at the University of the
German Armed Forces Munich while he still was an officer in the German military.

We recount Gunther’s academic work around his way from Gottingen to Munich and from complex analysis to computer
science and relation algebra. In addition, we highlight his efforts in providing machine support for mathematical reasoning
with relations and program development as well as his activities concerning national and international collaborations and
projects. Last but not least, we also want to highlight some of Gunther’s interests beside work and science.

In the preparation of this paper we also relied on information and material provided by Mrs. Natalia Schmidt, several
companions of Gunther and some of his and our colleagues. We want to thank all of them for their help. Especially, we are
grateful for Peter Jipsen’s, Hans Langmaack’s and Bernhard Méller’s support.

* Corresponding author. Tel.: +49 431 7272; fax: +49 431 7613.
E-mail address: rub@informatik.uni-kiel.de (R. Berghammer).

http://dx.doi.org/10.1016/j.jlap.2014.02.015
2352-2208/2014 Published by Elsevier Inc.



R. Berghammer, M. Winter / Journal of Logical and Algebraic Methods in Programming 83 (2014) 300-308 301

2. Education and occupational history

Gunther’s childhood and early days were determined by the horror of the Second World War and the troubles of the
post-war period. A university career was unforeseeable for him at the start of his primary school in September 1945 in
Riidersdorf (near Berlin). Several times he has mentioned that his secondary school period in Nienburg and Bremen was
difficult. For example, because of adverse conditions, his schooling did not include a systematic treatment of fractions.
Nevertheless, having filled such gaps on his own, he passed the German Abitur in 1957 at the age of 17 years and went to
Gottingen to study mathematics and physics.

2.1. Georg-Augustus-Universitdt Gottingen

Gunther started the study of mathematics and physics at the Georg-Augustus-Universitit Gottingen in the summer
semester 1957. Before the Second World War, Gottingen was widely viewed as the world center of mathematics. But this
leading position was destroyed by the antisemitism of the Nazi regime, and almost all leading mathematicians of Gottingen
fled from Nazi Germany. Some of them returned after the war, such as Carl Ludwig Siegel, one of the most famous mathe-
maticians in number theory. Gunther attended courses by Carl Ludwig Siegel and also participated in a seminar offered by
him.

After his Vordiplom examination, which he passed during the winter semester 1959/60, Gunther decided to leave Got-
tingen for one or two semesters to gain experience at other universities. He decided to go to Munich to study at the
Ludwig-Maximilians-Universitdt Miinchen - and would never return to the Georg-Augustus-Universitat.

2.2. Ludwig-Maximilians-Universitdt Miinchen

Already in his first semester in Munich, the summer semester 1960, Gunther attended a lecture by Karl Stein and
also participated in a seminar of this well-known Munich mathematician. Several further courses by Karl Stein followed,
including two courses on n-dimensional complex analysis in the summer semester 1961 and the winter semester 1961/62
(in German: Vorlesungen {iber die Funktionentheorie mehrerer Variabler I und II). The subsequent course on selected topics
of complex analysis in Gunther’s last semester of studies led to a Diploma thesis [17] supervised by Karl Stein. Following an
approach of the French mathematician Henri Cartan in [17], a criterion concerning the compactification of normal complex
spaces was investigated.

Having passed his Diploma examinations in the summer semester 1962, Gunther started working on a Ph.D. thesis, again
on n-dimensional complex analysis and again supervised by Karl Stein. He concentrated on the continuation of functions of
several complex variables. Continuation is an area of mathematics that is concerned with extending a function f to values
for which f was previously not defined. In the context of complex analysis this is usually applied to so-called holomorphic
functions. In [18] Gunther develops techniques that allow the continuation of holomorphic functions of several complex
variables by extending their ranges provided the underlying complex space is normal. The Ph.D. thesis was finished in
November 1965 and still during the winter semester 1965/66 the successful Ph.D. defense took place.

2.3. Technische Universitdt Miinchen

During his work on the Ph.D. thesis Gunther was informed by a fellow student, Rudolf Peters, about an open position at
the Technische Universitdt Miinchen, at that time still called Technische Hochschule Miinchen. He applied for the position,
was accepted and started on October 1, 1962. He remained at the Technische Universitdt until May 30, 1988. During this
long period of time he had many different positions, leading from a ‘Verwalter der Dienstgeschifte eines Wissenschaftlichen
Assistenten’ in the group of Robert Sauer to a professorship. He also had a lot of different duties. At the beginning he was
mainly concerned with the labs and tutorials accompanying the courses of Robert Sauer for engineering students, then he
worked on staff administration for the department for a long time, and finally he took to care of his own group of Ph.D.
and Diploma students.

Having completed his Ph.D. thesis, Gunther also changed his scientific interests from pure to applied mathematics, es-
pecially towards algorithms and computer science. Later on he sometimes mentioned that the collaboration with Hans
Langmaack on Emil Artin’s braid group and its relationship to formal languages and rewriting, with the results presented
in [13,14], was the first step en route from ordinary mathematics to applications of mathematics in computer science and,
finally, to computer science. In collaboration with Thomas Stréhlein and some others then he worked in graph theory and
combinatorics, chess problems, the construction of timetables etc. Around 1974 he finally became a member of the CIP
programming methodology group of Friedrich L. Bauer and Klaus Samelson [3]. As we will show in the next section, the
first-mentioned topics led to his interest in relation algebra. In addition, the CIP project was of high importance for his fur-
ther scientific life. In his Habilitation thesis [21], completed in 1977, he used relation algebra the first time as the conceptual
and methodical tool for solving some fundamental questions concerning programming - there concretely the semantics of
programming languages.

During his time at the Technische Universitdt Miinchen Gunther gave numerous courses on different topics, ranging from
Mathematical Logic to VLSI Design. He supervised two Ph.D. theses (thesis of Hans Zierer and of the first author) and 39
Diploma theses.
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2.4. Universitdt der Bundeswehr Miinchen

Gunther changed to the University of the German Armed Forces Munich on May 31, 1988, as a full professor and together
with Hans Zierer and the first author as his coworkers. Some time later, Peter Kempf, Ludwig Bayer and Wolfram Kahl joined
his group.

Concerning lecturing, during the first years Gunther concentrated on the redesign of the introductory courses in program-
ming. Later he also offered many courses on advanced topics, including one on semantics of programming languages and
domain constructions, and another on relational methods in computer science. Scientifically, Gunther first concentrated on
the translation of his and Thomas Stréhlein’s German book ‘Relationen und Graphen’ into English [26]. This book attracted
attention in the international relational community, and he became finally one of its leading members. We will elaborate
more on this in Section 5. The contact with many scientists from quite different areas, e.g., from logic, pure mathematics,
computer science, engineering, economics and social sciences, which all have been interested in relations and their use for
problem solving, led to many new ideas and, of course, publications. All that, finally, culminated in Gunter’s book [32].
Besides teaching and research, Gunther also was very active in the academic administration of his university and a member
of some influential committees. From 1999 to 2002 he was the Dean of the Faculty of Computer Science. He retired in the
year 2004.

During his time at the University of the German Armed Forces Gunther supervised three Habilitation theses (that of
Wolfram Kahl and those of the two authors), nine Ph.D. theses (among them those of Wolfram Kahl and the second author)
and 38 Diploma theses.

3. From the early projects to relational mathematics

Nowadays, in the scientific community Gunther is mostly known for his outstanding work on relation algebra and
its applications to problem solving in mathematics, computer science, and related disciplines. It was a long way from
n-dimensional complex analysis to that topic. In this section we want to sketch some of the decisive milestones. Thereby,
we also hope to demonstrate that Gunther’s scientific interests were not pre-determined but the result of his constant
search for solutions to problems that are both mathematically sound and as simple and elegant as possible.

3.1. Boolean matrices and construction of timetables

In the year 1971, the Department of Mathematics at the Technische Universitit Miinchen was asked by the Bavarian
Ministry of Education to develop a computer system for the solution of a timetabling problem for high schools. Gunther
was one of the leaders of this large project, called MASTER. During the next three years the MASTER project group studied the
relevant literature, developed additional novel solutions and concepts, and implemented a computer system for timetabling.
However, most of the solutions it found for concrete application cases were not satisfactory.

As a consequence, in the year 1974 the timetabling problem was reconsidered, this time emphasizing the theoretical
aspects in more detail. Gunther and his colleague Thomas Stréhlein developed a theoretical model of timetabling. It is
based on three sets: the set of participants, the set of meetings (called meets in [19]) and the set of available time slots
(called hours in [19]). The relationships between the meets and participants are specified via a Boolean matrix and the
availability of the meets and the requirements on the hours for the meets are specified via two Boolean vectors. Using this
approach, they were able to specify a solution of the timetabling problem as a Boolean vector, and to develop a Boolean
matrix iteration technique that helps to find solutions [19].

In [19] all calculations are done with Boolean matrices and Boolean vectors. Many of these calculations were already done
without referring to indices, i.e., without referring to individual matrix elements. Instead they used matrix operations such
as multiplication, transposition and (component-wise) negation and their ‘obvious’ laws. The usage of index-free calculations
is very similar to today’s calculations within the calculus of relations and, in fact, [19] and some other papers from that
time constitute a very important first step of Gunther’s way to relation algebra.

3.2. Arelation-algebraic approach to graph theory

A common way to specify directed graphs is to define them as pairs G = (V, E), where V is the set of vertices, and E
is the set of edges. Each edge is a pair (x, y) of vertices such that, when drawn as an arrow, the edge starts at x end ends
at y. Consequently, the set of edges E is in fact a relation on the set of vertices V, or, in other words, directed graphs and
relations on a carrier set are essentially the same thing.

Gunther was always interested in solving problems on certain classes of graphs, e.g., in the project METHUSALEM optimal
assignments for secondary school teachers were constructed via maximum flows. Even in [19] graphs were used to explain
and visualize timetables. In the late 80’s and early 90’s Gunther was involved in the conference series ‘Graph-Theoretic
Concepts in Computer Science’, and he organized this conference in the year 1991, together with the first author [15,16,39].

During his investigation of graph-theoretic problems, in the middle of the 70’s Gunther noticed that viewing directed
graphs as relations and these in turn as elements of a relation algebra allows formulating many graph-theoretic properties
and problems in a purely relation-algebraic way. An essential prerequisite for this was an algebraic treatment of sets and
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their elements. This led to the notions of vectors and points. In the Boolean matrix model vectors are relations in which the
rows consist of only 1's or only 0’s, and points are vectors with precisely one row with only 1’s. Since, therefore, for vectors
and points in this model the number of columns is irrelevant, for practical reasons it should be set to one. Transferring this
to abstract algebra led to the concept of typed relations and hence to what is now called a heterogeneous relation algebra.

Originally Gunther presented his ideas in [20], already using the notion of a relation algebra and important laws like
the Schroder rule. Later, he extended the approach to other classes of graphs and solved a lot of graph-theoretic problems
relation-algebraically. Most solutions are documented in his books [26,32] and in a series of conference and journal articles.
Members of his former groups and other scientists continued the work by considering more sophisticated graph-theoretic
problems (like algorithms for graph searching and the computation of Hamiltonian cycles), other problem areas (e.g., order
and lattice theory, Petri nets, games, social choice theory) and more general algebraic structures (like semirings, Kleene
algebras and sequential algebras). In algorithm development this led to many interesting problem solutions, especially,
by combining the relational approach with a formal program development technique like the Dijkstra-Gries method or
transformational programming.

3.3. Relational semantics of programming languages

Programming languages and programs lie at the basis of computer science. As a mathematician Gunther always believed
that a precise mathematical description of the behavior of programs is essential to understand, to reason about and to
develop them. Especially the flow and gain of information during the execution of a program has always been a major part
of his studies.

In his Habilitation thesis [21] Gunther for the first time formally introduces the notion of a heterogeneous relation
algebra and proves in the first part many properties from its axioms. In the remainder of [21] he then summarizes his work
on the relation-algebraic description of programs as partial graphs. This work was extended and published in a series of
papers [21-24] during the late 70’s and the early 80’s. The basic ideas and results were also included in his book [26].
Gunther’s approach to program semantics using graphs is based on an operational description. Each program construction
is interpreted as a simple flow graph represented as a relation together with another relation that describes the effect of
the program on the data. Further studies include partial and total correctness and program transformations.

Gunther also contributed to the so-called denotational semantics of programming languages. He strongly believes that
all mathematical constructions for program semantics must be generated from finite instances using a constructive process.
This idea led to ‘Domains with Sprouts’ - domains that are generated by their finite approximations [25]. Later it turned out
that his approach is equivalent to the so-called profinite domains of Carl Gunter [8]. Following the basic theory of domains
with sprouts, Gunther also investigated non-standard constructions such as congruences and specific isomorphisms. In [25]
domains with Sprouts are treated using ordinary set theory. Later, in the Ph.D. thesis [41], Hans Zierer (supervised by
Gunther) presented a purely relation-algebraic description of the approach.

When writing his Diploma thesis [7], Rodrigo Cardoso, supervised by Gunther, encountered a problem in proving a spe-
cific equation in the theory of relation algebras with relational products. If we identify programs with relations and parallel
composition with products, his problem can be formulated as follows: We consider two different systems of processes con-
structed from basic processes P, Q, R, and S. It is assumed that P and R receive and send information on channel 1 while
R and S use channel 2. Does the system in which P runs in parallel with Q followed by R in parallel with S behave the
same way as the system where P followed by R runs in parallel to Q followed by S? Graphically the two systems look as
follows:

Channel 1
P R
System 1 System 2
Channel 2
Q S
System 1
Channel 1
P R
System 2
Channel 2
Q S

Fig. 1. Two systems of processes.
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This question is of particular interest if only local observation is possible or information about the system is incomplete. The
problem led to a series of papers by Gunther investigating the flow of information and partialities in the context of parallel
composition and relation algebras [28,34,35].

3.4. Relational mathematics

During Gunther’s academic life the calculus of relations became more and more fascinating for him. In recent years he
focused all his research efforts completely on this topic. In retrospect, this seems to have mainly four reasons.

First, a lot of interesting properties can be expressed relationally in a compact and variable-free manner. This makes
it possible to formulate quite large problems in fully algebraic form without relying on descriptions in natural language.
Next, relation-algebraic reasoning is based on equations or inclusions without complicated quantifiers. This makes proofs
and computations easy to verify, especially by supporting tools, and allows the direct execution of the constructions for
finite examples. But, of course, all this does not imply that proofs are easier to find. Actually this can even be harder due to
the reason we will consider next. Beside the standard model of relations as sets of pairs, relation algebras cover additional
models such as fuzzy relations and non-representable relation algebras. Therefore theorems derived in the theory of relation
algebras are more general than the corresponding ones in regular logic. And, as a final reason, in the standard model of
relation algebras examples for an expression or a property can easily be visualized using Boolean matrices. Similar to Linear
Algebra, all computations can be done using simple operations on matrices.

As a consequence, in recent years Gunther invested the main part of his scientific work into the effort to ‘relationalize’
mathematics, i.e., to rephrase and to generalize mathematical theories within the calculus of relations, and to apply the
results to the solution of important problems of mathematics, computer science, and related disciplines. After his very
early projects (we only have mentioned two of them, viz. MASTER and METHUSALEM) he started with problems of graph
theory and the semantics of programming languages as already mentioned in the previous two sections. Later investigations
considered, for instance, a relation-algebraic approach to social choice theory, preference modeling, and related topics. This
includes work on relation-algebraic formulations of problems in that area, computational aspects, and general studies of
order, measures and integrals [29-31,36].

All this work on ‘relational mathematics’ is contained in the book [32], published by Gunther in the year 2010. This book
can be considered as his opus magnum, a summation and consolidation of a great part of his results. But this book is not
the end of the story. Gunther still works on relational mathematics and new applications. For example, recently he started
investigating a relation-algebraic version of general topology [33]. To our knowledge he is still working on a large paper
covering that topic in more generality.

4. Mechanization and tool support

When relation algebra is used as the basic principle for problem solving, all specifications, derivations, and calculations
are usually done in a very precise and formal manner. Furthermore, as mentioned above, in the standard model of relation
algebra Boolean matrices can be used for visualization and implementation. Because of these reasons, Gunther came to the
conclusion that computer assistance is not only possible but essential while working with relations. For example, systems
can be used to reduce potential errors in proofs, to support calculations, to test hypotheses, and to get new scientific
insights by systematic experiments. Already during the 80’s he initiated the development of appropriate computer systems,
and a series of relation-algebraic tools with quite distinct areas of applications. The most important ones are sketched in
the following; some of them are still in use.

4.1. RELVIEW

RELVIEW is an interactive and graphics-oriented computer system for calculating with relations and relational program-
ming. Almost all data in it are represented as relations, which the system visualizes as Boolean matrices or directed graphs.
For the latter it includes sophisticated algorithms for drawing graphs nicely. The tool allows the user to manipulate and
analyze relations by a lot of predefined operations and tests, which can interactively be accessed through command buttons
and simple mouse-clicks. They are also available in the tool's programming language and the usual way of manipulating
relations is via user-defined relational functions and programs.

Gunther initiated the development of a tool for the manipulation of relations while still at the Technische Universitdt
Miinchen. A first prototypic implementation was done in the course of a Diploma thesis supervised by him [2]. After his
move to the University of the German Armed Forces, the development of a much more ambitious tool was started, imple-
mented by Hilde Abold-Thalmann, and the first description of the result, now called RELViIEw, appeared in 1989 [1]. In this
tool relations were implemented via lists of bits. But experience subsequently showed that many RELVIEw applications and
computations use very large relations, for instance, membership and size comparison relations on powersets. Gunther pro-
posed the use of reduced ordered binary decision diagrams (ROBDDs) instead of lists of bits for implementing relations to
cope with such applications. Some time around the year 2000, this suggestion was implemented at the University of Kiel by
the research group of the first author of this paper in the course of two Ph.D. theses and a series of Diploma theses. Since
that time efficient ROBDD-algorithms constitute the kernel of the RELVIEw tool.



R. Berghammer, M. Winter / Journal of Logical and Algebraic Methods in Programming 83 (2014) 300-308 305

4.2. RALF

In contrast to RELVIEw, the RALF system is an interactive proof assistant for the calculus of relations [10]. It allows the
user to enter relation-algebraic expressions and to manipulate them using axioms and theorems of relation algebra as well
as higher-order logical rules. The system uses a graphical user interface that represents expressions and formulas as term
graphs. This makes it easier to identify the structure of the objects in question and the places where rule applications are
advantageous. RALF is a multi-user system. Users are authorized by a password mechanism and there is a superuser having
special rights, like defining theorems, meta-rules and definitions that may be used by everyone. So, all users have common
theorems and definitions to work with in addition to their own ones.

Like the development of RELVIEw, the development of RALF was also initiated by Gunther in the course of a Diploma
thesis [5]. The completion of this prototype to the current state then was done by Claudia Hattensperger during her Ph.D.
thesis [9], supervised by Gunther, and a series of accompanying Diploma theses.

4.3. RATH

The RATH system presents a library of Haskell modules. Its main purpose is to explore and investigate relation alge-
bras and several weaker structures, such as categories, allegories, distributive allegories, division allegories, and Dedekind
categories, by providing possibilities to construct and experiment with such structures [4]. The tool constitutes a common
framework for calculational work with all the structures mentioned. It takes into account that they share concepts and
properties, so as, for instance, to introduce the idea of division only once for division allegories and to directly reuse it
for the more specific Dedekind allegories as well as for relation algebras. When using RATH, it is also possible to exe-
cute relation-algebraic expressions. Usually, executions are not as efficient as in RELVIEw. But in contrast with RELVIEw, the
system provides the possibility to switch to non-standard relation algebras, i.e., to exchange the underlying model of the
relational category in question. RATH also provides means to construct new algebras from given ones as product algebras,
subalgebras, and matrix algebras. Last but not least, it is possible to generate a specific relational category by defining the
corresponding operations on the set of atoms and taking the complex algebra over this atom structure. This reduces the
size of the algebra and the complexity of the operations.

The RATH tool has also been initiated by Gunther. It was implemented by members of his group at the University of the
German Armed Forces. Based on a result of Roger Maddux, as one of the most important applications of RATH by the second
author of this paper, it was verified that Rodrigo Cardoso’s problem mentioned above has a negative answer, that is, there
exists a non-standard model of relation algebra where the two systems of Fig. 1 do not behave the same way.

4.4. TITUREL

TITUREL is a relation-algebraic description language that is based on and completely implemented in Haskell [27]. It al-
lows one to compute and visualize relation-algebraic expressions for finite examples in the standard model of relation
algebra. In this respect, the tool has many similarities with the RELVIEwW tool. However, in addition to the relation-algebraic
constructions, in TITUREL all features of Haskell are available, in particular an established static type inference system. This
makes the tool much more type-safe and also expressive than RELVIEw, since in the latter the correct typing is only dynam-
ically controlled and the programming language is, with only few exceptions, the language of while-programs over a data
type of relations, i.e., rather restrictive. Again compared with RELVIEw, the drawback of TITUREL is the simple and, therefore,
frequently very inefficient implementation of relations.

Gunther has developed the TITUREL library for his own purpose in parallel with the writing of his book [32]. Its language
serves as the reference language throughout the book and each of the numerous examples (including the labeling) has been
produced with its help. For such applications and similar ones the efficiency of TITUREL proved to be sufficient.

4.5. Hors

A great deal of Gunther’s scientific investigations were motivated by the goal to find sound mathematical techniques
which allow the development of correct programs from formal problem specifications. As already mentioned, in the mid
1970’s he became a member of the well-known Cip project [3]. But after some time he began to doubt that the very
ambitious goals of the project concerning the transformation of programs are reachable if programs are considered as
strings and many of the transformations are done at a rather low level. In close cooperation with Hans Zierer and Wolfram
Kahl he started Hops, his own project on a ‘Higher Order Programming System’ [40]. At first glance the Hops tool does
not look like a relational tool but like a graphical system for transformational program development, visualization, and
debugging [12]. But a detailed analysis shows that there are deep connections between Hops and relation algebra, since all
concepts underlying the tool are specified relation-algebraically.

In contrast with the usual string-oriented approach Gunther was critical of during the Cip project, in the Hops tool all
programs are represented as second-order term graphs and, program transformation is done via graph transformation [11].
The term graph representation is used to make explicit the structure of programs, which usually is encoded via names.
Besides this, it is also used to make the structure of the program typing and the scores of nameless variables explicit.
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Graph edges determine which node binds which variable. This approach avoids many problems which in a string-oriented
approach are connected with name clashes and variable renaming. Furthermore, the term graph representation easily allows
syntax-directed editing with strong online typing. As a consequence, in the Hops tool the user is only able to construct
syntactically correct and well-typed programs.

5. Collaborative research and networking

Collaboration of researchers within scientific networks is one of the most effective ways to strengthen science and to
produce new and innovative results. Throughout his scientific life, Gunther actively communicated with many scientists.
He also was part of some national and international networks and initiatives. We already have mentioned his role in the
conference series on graph-theoretic concepts in computer science. In view of scientific cooperations his RELMICS initiative
starting in 1994 is surely his most influential one. It not only led to new and intensive cooperations within the relational
community and a now well-established conference series, but also to some important descendants.

5.1. Relational methods in computer science

Because of their work on relation algebra, in the year 1991 Gunther and Thomas Stréhlein were invited to a semester
seminar on algebraic logic, held at the Banach Mathematical Center in Warsaw. The participants of the meeting took this
occasion to discuss whether and how to establish a new conference series on the use of algebraic techniques in software
technology (now known as the AMAST conference series). Influenced by this idea, Gunther decided to apply for a Dagstuhl
seminar to bring together researchers from the different groups (spread over almost all continents) which use relation
algebra and related structures as the conceptual and methodical base of their work. Since such a seminar requires a second
foreign chairperson, Chris Brink from Cape Town University was asked to join the initiative. He agreed and suggested
‘Relational Methods in Computer Science’ as the name of the seminar, abbreviated as RELMICS. The first RELMICS seminar
took place in January 1994. At this seminar there originated the idea to produce a common book on this topic, which
appeared three years later [6].

As already mentioned, Gunther’s initiative led to a well-established conference series. In view of its success and adapt-
ability we think that the following list speaks for itself: Until October 2001 five further RELMICS meetings took place: 1995
in Parati (Brazil), 1997 in Hammamet (Tunisia), 1998 in Warsaw (Poland), 2000 in Québec (Canada), and 2001 in Oisterwijk
(The Netherlands). During the preparation of the seventh meeting it was decided to join RELMICS with the AKA workshop
series on Applications of Kleene algebra. This was mainly motivated by the substantial common interests and overlap of the
two communities. After RELMICS/AKA 2003 in Malente (Germany) the next meetings were: 2005 in St. Catharines (Canada),
2006 in Manchester (UK), 2008 in Frauenwoérth (Germany), and 2009 in Doha (Qatar). Over time it became clear that, be-
sides relation algebra and Kleene algebra, there are many similar algebraic structures which have their own advantages in
case of specific applications. To stay abreast with this development, since the 2011 meeting in Rotterdam (The Netherlands)
the series was renamed to ‘Relational and Algebraic Methods in Computer Science’, abbreviated as RAMICS. In 2012 RAMICS
was held in Cambridge (UK) and 2014 RAMICS will be held in Marienstatt (Germany).

5.2. The CosT Action 274 — TARSKI

CosT is a framework of the European Science Foundation for the support of cooperation in science and technology in
Europe. As an active member of the relational community and encouraged by the great success of RELMICS, in the year
2000 Ivo Diintsch (at that time at the University of Ulster) took the initiative to apply for a Cost action. This CosT Action
274, with the name ‘Theory and Application of Relational Structures as Knowledge Instruments’ and abbreviated as TARSKI,
started in June 2001. After a short time, however, its founding chairman Ivo Diintsch moved to Brock University (Canada) and
the 30 members of the TARSKI management committee (from 17 European countries and representing researchers from 50
different European research institutions) were confronted with the problem of searching for a new (European) chairperson
of this very large project.

Gunther agreed to act as the new chairman of TARskI, supported by Ewa Orlowska, Marc Roubens and Harrie de Swart.
This turned out to be a very demanding job with a lot of committee meetings and other time-consuming administrative
duties, until the end of the action in June 2005. His engagement and enthusiasm were one of the reasons for the great
success of TArskI. The latter is documented, among other things, by the 196 publications listed in the bibliography of the
Tarski final report, including the start-up volume [37] and the final volume [38], and the large number of meetings of the
working groups and mutual visits of individual TARSKI members.

6. There is a life beside science

In the year 1976 the first author of the present paper attended his first lecture by Gunther on graphs and relations,
still as a third-year student of mathematics and computer science at the Technische Universitit Miinchen. Later he was
a member of Gunther’s group from 1979 to 1993. The second author attended his first lecture in the year 1989 at the
University of the German Armed Forces and was a member of Gunther’s group at that university from 1993 to 2003. During
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this time we both noticed that science constitutes an import part of Gunther’s life. But we also observed that science is not
the sole purpose of his life and that there are a lot of other things he enjoys. Some of them we want to mention at the end
of this appreciation.

Gunther has always been a very sociable person. He definitely enjoys a nice conversation among colleagues and friends,
while having a glass of wine or beer. This could be the case in a good restaurant, a Bavarian inn or beer garden, e.g., after
a seminar talk or a business meeting, or in his domicile in the TiturelstraSe in Munich. From his time at the University of
the Federal Armed Forces Munich certain occasions deserve to be mentioned. Every year the department spent an afternoon
at the Oktoberfest. Gunther was one of the few faculty members who regularly participated. Even though verbal commu-
nication in a beer hall at the Oktoberfest is difficult, if not impossible, these ‘departmental meetings’ were very fruitful.
In this context also the parties after a successful Ph.D. defense in the Department of Computer Science at the University
of the Federal Armed Forces Munich should be mentioned, since they are legendary. They normally lasted until long after
midnight - and it goes without saying that Gunther was never the first to leave. During one of these events Gunther even
engaged in baby-sitting the son Felix Winter (Gunther always calls him Felix Klein) of the second author. Felix was less than
one year old at the time so that this experience provided a very good training for Gunther’'s becoming grandfather a few
years later.

Sociable people are often interested in sports. Therefore, it is not surprising that sports always played an important role
in Gunther’s non-scientific life. He and his wife Natalia are very active long-time members of a fitness group in their sports
club. Skiing and hiking with friends are other kinds of sports they enjoy. And, finally, swimming must be mentioned. Natalia
and Gunther like to swim, and in his youth Gunther was an excellent swimmer. This is proved by the following little story.
During the late summer 1964 a secretary of the department, Ingrid Pauli, enthusiastically told him about a flight in a glider
across the Schliersee, a lake 55 km south-east of Munich. During the conversation Gunther claimed that the Schliersee is
a very small lake and he would be able - using flippers — to swim across it from north to south (2.3 km) within 2 hours.
A bet was made and Gunther won it on September 17, 1964 with a time of only 57 minutes!

Last but not least, the authors wish Gunther a long life in the best of health, together with his wife and the family.
We also wish him many more interesting scientific ideas and corresponding publications, thank him for his support and
friendship over all the years, and hope that he remains the competent and cooperative partner in the future.
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ARTICLE INFO ABSTRACT

Arti_cle hiStOW_.' This article is the posthumous publication of a fundamental work of the late genius
Available online 12 February 2014 M.U. Newtral. Little is known of his life, upbringing, education and his golf handicap.

Whether he enjoyed flyfishing is still a matter of scientific controversy. From his style
of writing and the locations where his manuscripts were discovered one might conclude
that he spent a reasonable time of his life in India and the United Kingdom, where he
presumably worked under the influence of many such famous people as Luke Withstone,
Rudinch Kipling, Morten Haydagger and, last but not least, Petula Farnsbath-Wellworth,
31 Rosebud Drive, Eightashgreen, Devonshire (ring and knock thrice to be admitted). New-
tral disappeared under nebulous circumstances somewhere in South-America. Some of his
belongings were discovered by Leumas Reltub on the Island of Erewhon, and the here par-
tially reprinted manuscript was not discovered by a nihilist. Yet, the editors wish to keep
the exact location of the original a secret. Newtral probably received the impetus for writ-
ing his treatise upon the following occasion.
In his 2011 paper on “Constructions Around Partialities” Gunther Schmidt discussed a partiality
of quite unique character. It is known as the smallest part or piece of a whole, and it is unique in
the way that it seems there is only exactly one instance and interpretation of it: nothing. When
the editors became involved in the production of a Festschrift for Gunther Schmidt they decided to
finally publish Newtral’s work, which happened to have been in their hands for quite some time
without them knowing what to do with it, as a tribute to Gunther in the hope that it will further or
at least subtract nothing from the growth of relational mathematics. The original manuscript (par-
tially handwritten) has been typeset with greatest care; so for all the mistakes, only M.U. Newtral
himself is to blame. Helpful comments by R. Berghammer, P. Hofner and M. Winter are gratefully
acknowledged.

© 2014 Elsevier Inc. All rights reserved.

O. Introduction

[...] however, the question coming to mind of a mathematician, when it comes down to sharing things among friends,
is whether nothing actually is some-thing or if it is not. Or, if nothing is not, anyway. Or, finally, if no-thing is not nothing but
not something, either.

By x, we shall refer to an arbitrary thing that lives (or is) within our world W. For example, x could be an apple. x could
also be a heap of apples. But could x be no-thing, nothing, or does the usage of x imply that it is something?

Since we all did our homework, we shall keep in mind that there might be a few traps there. But these are traps that
we can carelessly yet safely neglect for now since we care for nothing. And, also, since we want to make a point here,
the question of whether having not-a-point or not having a point is anything but pointless.

* Corresponding author.

http://dx.doi.org/10.1016/j.jlap.2014.02.016
2352-2208/© 2014 Elsevier Inc. All rights reserved.
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[Obviously, as we shall see later on, Newtral was an impressively literate person. For this reason it seems quite astounding that, especially in
questions concerning apples and bags thereof, he did not refer to the problem of types as it has been thoroughly studied in the last century.
The reason is unknown to the editors—it is hard to believe that Newtral did not know about it. The only thing we can imagine is that this paradox
has been dealt with on the 357 pages that were attached to this manuscript. Another, although not as obvious explanation, could be that it appears
irrelevant to him to assign a type to nothing. In the Newtral research community it is currently discussed whether the colloquial term “nope”
actually was introduced by Newtral to denote “no-thing-type”. —The editors.]

| {{}} |- Foundations
... in which we discover the perils of playing with knives and apples.

By /, we shall denote the operation of slashing. Let x be an apple. We slash an apple and get
one piece a and another piece b.

Obviously, the apple has been divided into two parts and no part intersects with the other and, using a reverse operation
(\, “glue”) would yield the original apple x =a\b (and no more and no less). Also, a is what remains when slashing b away
from x and vice versa: a =x/b and b = x/a. At the same time, slashing an apple results in

one piece a and another piece b and no-thing c else.

This means that slashing an apple delivers three things: the first piece, the second piece, and one piece that is-not-there.
Let us now put a and b on a balance. Of course, the added weights result in the weight of the entire apple x. Supposing
an ideal cut and denoting the weight of an object by |- |, we have |a| + |b] = |x|. Again, we also have |a| + |b| = |x| =
la] + |b| + |c| = |x] + |c|. Obviously, there appears to be no difference whether an apple is slashed into two or three pieces.
Good to know if you are expecting a dozen of guests for dinner and you have only one apple in your fridge. On the other
hand: You don’t have to slash something at all to get nothing from it. (Good to know, if you don’t even have an apple in
your fridge with your friends showing up unannounced). Also, we derive a very important lemma from this observation:

Nothing is for free.

Let x be a bag containing n apples aj, ..., a;. Obviously, we have n+ 1 objects, where n objects reside in the (n+ 1)-st one.
We slash the bag carefully (without slashing any apples in that process). We get: a heap of n apples on the floor and two
torn pieces of cloth. So one bag became two non-bags y; and y», and n apples. Does this make n+ 2 or n things? Let us
try the scales experiment:

X+ lail = lyil+ 1y2l + ) lail
ien ien
But since neither y; and y, are bags, they are no-bags. They are not bags. Somehow, the bag disappeared. And if something
is-not, how can it be of any mass? Therefore, y; and y, have no bag-weight:

IX| = [y1] = || = |x|] — [y2] which requires that |y;| = |y2].

So if the two parts of the bag had a weight then they would have the same weight—which means that there can’t be slashes
that separate a bag into two pieces of different weight. On our table we now have objects that in sum have the weight

X+ D lail = yal+1y2l + Y lail =2ly2l + ) lail =) lail.

ien ien ien ien

So while we first got one bag, we now have 0+ 0 =0 bags plus apples

ay,az,...,d4n

which gives n things plus two pieces of cloth (and no bag). This result supports the intuitive solution that comes to mind
when wondering about the fact that any cut through a bag always results in two pieces of same weight: It is hardly ever
the case that we can evenly cut any object into exactly similar (volume, weight or taste) pieces. In the case of the bags the
immediate consequence is the following corollary:

Bags have no weight.

The interesting thing is that if the bag was empty, we are left with two pieces—which seems perfectly all right: slashing
something results in more things. But if we now take the two non-bags and slash each of them again, we get an arbitrary
number of pieces (theoretically) but not a single bag.

We conclude: Under certain, wise circumstances (preservation of things and least effort Ockham-razors) slashing turns
out to be monotone and idempotent. Together, it means that slashing is rather pointless: we can cut as often as we want
or we can not cut as often as we want—we always yield something: nothing.

But somehow, there ought to be a difference about not cutting something or cutting off nothing from something. Other-
wise, we'd all be living a life of ease without worrying that nothing might be a not big enough piece of something.
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[{{), {{}}} |. Section 3
... which rather should be called “Section Naught”.

Talking about apples does not require the existence of apples—all it takes is to have a symbol or word or sign that we
agree upon to denote (the idea of) an apple. So if we agree that a denotes an apple, “a is rotten” is a proposition that we
can work with.

Since actual existence (whatever that may be) is not required, we can talk about things that are not there—as long as
we can name them.! It seems perfectly alright to assume there are many no-things out there (there is neither Santa nor a
unicorn but there are No-Santa and No-Unicorn). But why do we only speak of “nothing” instead of “nothings”? Is it that
not-being is some kind of unique property that makes No-Santa the same as No-Unicorn?

Obviously, the term “nothing” also denotes a generalisation over all those things that share the common property of
not being there. That makes “nothing” also the set of all “nothings”. Which in turn means that “nothings” are not there.
The immediate and infallible consequence would be that there are no nothings!

No apples

Counting is a useful measure for things or no-things. An apple and a pear together in a bag {} make two things in the
bag:

[{a. p} =2

Not adding anything else to this set of things leaves the set unchanged and thus its cardinality, too. Adding nothing to this
set means to put something non-existent into the bag, for example the present king k of France?:

|putinto(k, {a, b})| = [{a, b, k} |

__ | 3, ifthe thing referred to by k exists
2, if the thing referred to by k does not exist

This is somehow unsatisfactory: repeatedly putting things into the bag (may they exist or not) results in a repeated (and
exponentially growing!) number of possible cardinalities that we can only resolve by checking for the very existence of
every thing that we put into the bag.

We could try a trick: put everything into an empty bag of its own before putting it into the larger bag:

|putinto(putinto(k, {}), {a, b})| = |putinto({k}, {a, b})|
=[{a, b, {k}} |
=3

The problem is: What is in {}? What does “empty” mean? Either, there exist no things that are in this bag. But again, there
is a thing (e.g. "foob”, see footnote 1). To be precise, there are as many non-existent things as we can find non-equivalent
names for them. Or, since we agreed that “nothing” is a generic concept (i.e. a bag of all nothings...), the empty bag is the
bag that contains the bag containing all nothings. Which in turn makes the empty bag not really empty. The next method
would be to deconstruct an empty bag from an arbitrary bag by taking away from it everything that is in it. This appears to
be a pretty nice method: We can take away things that exist and we can also take away things that do not exist. We cannot
take away anything from an empty bag, which is good, too, as it leaves us with a fixed point: an empty bag from which,
when we try to take anything away from it, remains an empty bag. As an example, removing all barbers from the bag
containing all barbers that do not shave themselves simply results in the empty bag. This could have saved Profs. Ruse-Sell
and Blackfoot many sleepless nights.

T One scary corollary is that any name therefore denotes something: either something that is or something that isn’t. But it means that any sentence
of correct grammatical structure becomes a “meaningful” sentence, since we can assume any word in it to be grounded in the real world. Colorless green
ideas sleep furiously!

2 We make a very important assumption here: Either a thing is in a bag or it is not: We cannot put something into a set if it's already in there.
Schrodinger’s cat is not both in the set of living things and not. It is just that Schrodingers cat and Not-Schrodingers-cat are in both the sets of living things
and not-living things—until one finds out that either the living cat exists or the dead one.
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Interlude: a or b or neither and {F|K|M} oo
Yet, there is a big problem: Consider the bag

{a, b}.

What does it mean to take away b? Or, what is left after we took away b?> There are two possible answers:

{a}, if removal implies non-existence
{a, }, if removal implies disappearance.

takeaway(b, {a, b}) = { (1)
But what happens if we want to take away something that is not in there—may it exist or not? The dual method is to
postulate that an empty bag is a bag where no-one ever has put anything into it. It requires us to postulate that all bags
are initially empty.
In order to avoid confusion for the remainder of the paper, we shall use the following terms: For any set x, we say that
koo(x) is true, iff x is empty:

koo(x) =1 «— x={}. (2)

In other words, “koo” denotes the unique property of empty sets and is called “emptiness”.
In contrast to this, “moo” is a property of things that do not exist. A thing is “moo”, if it is not there—yet we can speak
of it as we can name it:

moo(x) =1 &= |putinto(x, y)| =yl (3)

Mooish things do not exist, but they do well exist in our universe of reference. They all are “no-things” and the property
they share is no-thingness.

Finally, “foo” is a function that for a given thing x delivers its counterpart: for an existing thing x it delivers it's mooish
version and vice versa:

X withmoo(X') =1, ifmoo(x) =0

foo®) - { X withmoo(x') =0, ifmoo(x) =1 (4)
From our definitions it follows immediately that
|[Koo| =[{x:koo(x)=1}|=[{{}}|=1 (5)
[Moo| = | {x :moo(x) =1}| =00 (6)
|Foos| = |{x:Vx:x€s — foo(x)}|=o0. (7)

This means that there is exactly one empty set in our world: there is something that we call empty and there is only one
such thing. From this we gain the definition of “1”: it is the property of all sets that have the same number of elements as
the set Koo. It also gives us an idea of the meaning of “co”: it is the number of elements of a set that remains the same
when putting something (truly) additional into it. Since there is just one thing of which we know that it exists (namely {}),
and since the bag containing all such things therefore has exactly one element (Koo), we can safely add it to the set thereby
increasing its cardinality by 1:

0o +1=00 (8)

[We spent a lot of research to resolve the question whether there is a corresponding boo. It was when we discovered that a Japanese Kanji writing
of “Moo” is pronounced “Boo” in some Chinese dialects (but also as “Woo”) that we wondered why Newtral chose these function and set names.
The Kanji symbol for “Moo” (or Boo or Woo) itself has, surprisingly, the meaning of “nothing” or a “negligible set of things”. The fact that “Foo” and
“Koo” phonetically resemble the meanings of a negating prefix (“non-...”) and void or vacuum is, of course, pure incident.—The editors.]

Between [—o0, 3] and [3, oc].
Nothing is what is contained in Koo. This is what reminds us of the definition of a hole:

A hole is nothing with something around it.

3 To avoid confusion please recall that “” is just a syntactical means to distinguish one thing ab from two things a, b.
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Nothing is trivially written as , and something around (and enclosing) it means (to draw) something around it (i.e.,
something around ). Traditionally, in a nicely curved and rounded style, this is depicted as 0 rather than
This is perfectly right, since 0 is a symbol that we talk about and, therefore, it is there—no matter whether its meaning

actually exists (moo(0) =1 or moo(0) = 0 both imply the existence of their counterparts foo(0) = 0'). This, finally, justifies
the notation of

{

as a hole and therefore the set with nothing in it.*

The symbol “0” is commonly pronounced as “zero”, sometimes also as “nil” or “nul” or “naught”. Whether this explains
the common sense meaning of the adjective “naughty” for a wicked problem arising from talking about nothing or making
much ado about nothing (i.e. common sense romantic naughtiness) is left as an exercise for the interested reader.

NULL is also used as a name for a pointer into the void where a pointer is nothing else than the interpretation of the
value of a value: the assignment

p=NULL;

means that henceforth p means nothing: evaluating the pointer (i.e. referring to the object to which it points to) yields
, which, in turn is written as “0”; in other words, p is now a pointless pointer. NIL also denotes the empty list of
things:°.

Clearly, [[ 1I=II 1l=0,butis[ ]=[ 1?
Foor. Talking about “”

The word “zero” has an interesting etymology: It originates from “zefiro”. It was one of Fibonacci’s great accomplishments
that he brought nothing with him from Africa, where he was raised in his early childhood: “zefiro” is just the medieval
attempt of using an already known word meaning “a wind blowing from the west” whose pronunciation came closest to
the Arabic word for just nothing (transliterated “sfr”). First, it is noteworthy that the west wind is dominant for the spring
climate in the Mediterranean and that it is the wind of least force bringing about the blooming and, hence, all life. The
wind was called after the Greek god Zegpvpog who, in turn, is known for his rather naught-y lifestyle.

The word (when written sfr) has several meanings according to the various forms it may appear in: As a noun, it refers to
the second month of the lunar calendar which has the property of beginning with new moon—i.e., the very day on which the
calendar itself is based is not present in the sense that it is not visible and therefore has no sign. It, too, could be written as

, since we can’t see it. As a verb, sfr has several similar meanings with slightly different connotations: “to empty”
means to take something out of something, “to vacate” means to leave, “to (e)vacuate” means to remove everything leaving
nothing, i.e. a void or vacuum as a state of deprivement, and finally, “to free” means to get rid of something. All of these
meanings have their counterparts when constructing the perfect form of the verb: we have the emptied, the left (over), the
evacuated and the freed.

Yet it is not as simple to speak about the void as it is to speak about a hole: The latter is nothing with something
around it, but the former is simply nothing. So evacuating a bottle results in an empty bottle—but not in a bottle containing
a vacuum (for the vacuum does not exist: it is what is inside the empty set):

woo(X) =1 &< Vs:xes—> koo(s). 9)

The vacuum, so to say, is the only thing that does not exist, it is a thing that negates existence in the sense that one cannot
even say “there is a vacuum inside the bottle”. It has been evacuated and now there is nothing left over so there is nothing
in it any more so it’s empty. It is interesting to spend another thought on the meaning of “freedom”: it is the former content
of the bottle that is freed from its surroundings. Also, the volume of the bottle is free from some kind of physical restriction.
A bottle of wine is not as much a bottle as an empty bottle because it is determined by its content whereas an empty bottle
is a bottle with the potential of keeping anything (as long as it fits through the neck and into the volume).

Sfr itself was imported to the African-Arabic world from Asia. In Sanskrit, the adjective sunya means “nothing”. Its corre-
sponding noun sunyata means emptiness or voidness on the one hand but also describes ultimate openness or unlimited-
ness. Now we find two seemingly dual concepts to be covered under one and the same name. But again, emptiness on the
one hand and unlimitedness on the other nicely correspond to the ideas of vacuum and ultimate freedom.

4 An interesting point beyond the scope of this article is how to measure different kinds of holes. Undoubtedly, there are small holes, big holes, deep
holes and shallow ones, or even black holes. One might, for example, ask, whether a big hole is just the same as a small hole with less around or whether
a small hole is a big hole with less nothing or even less than nothing in it.

5 Both in Prolog and LISP notation.
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Sunyata is a fundamental term in Buddhism. Buddhism spread all over Asia, first to China and then, via Korea, to Japan.
Over time many flavours emerged but they all share the fundamental concept of nothing.

From many sutras we can learn that we can’t tell the difference between a thing that is not there and a thing that we
can’t perceive. The problem (or rather the problem that causes all the trouble) is that nothing is just a thing that is not

there and even if it were, we couldn’t perceive it. Just look at the following . Is there a or is it that you just can’t
perceive the gap? Either way we seem to be speaking about it, so it is moo. But if we put into a bag, we have
?
{ 1=

Imagine { }={}. Then, { } € Koo, and, hence, koo({ }) =koo({}). So far, so good, but let us take a copy of each set
and put it into the other one:

A:=putinto({},{ bH={ .{}} (10)
B:=putinto({ }L{Hh={ } (11)
They do not only look different, they are: Since we do not know anything about the existence of , we do not know the

cardinality of { } (except that it is less than two). Hence the set A may contain 1 or two elements whereas B contains
exactly one element and no more and no less. The only difference is whether the set contained in B contains something—but

that is not the question. The consequence is that gaps like are something different than gaps which are not there (it is
easy to see that #). As a result, we have a contradiction to our initial assumption. We conclude that

{ Y#{. (12)
V. Void

So not-being is different from being-nothing: it’s just that we cannot perceive the difference between an absent be-
ing and a (present) not-being. This problem arises from the simple duality inherent to our understanding of the world:
Something is or it is not. Obviously, this is wrong.

Let us now take a look at Foo, Moo and Koo from a philosophical point of view: Just as we described the difference
between the an empty bottle and a bottle of wine regarding their respective potential of representing the “ideal bottle”,
Sunyata interpreted as “emptiness” refers to a state of being or perceiving an entity, whereas sunya is simply nothing. For
an empty mind (or, say, an empty bottle) there is no difference in not being able to perceive its own content (it contains

) or postulating that there is no-thing in it (it “contains” a vacuum) or that it does not contain anything (all it contains
are moo-ish things).

The problem of discriminating between all these different concepts only arises by the mere attempt to talk and reason
about it.

IIIIX. Independence and relating nothing

We now come to one interesting part that [ do hope will be topic of future research as it concerns not only the very core
of mathematics but also every science and, if I might add, the entire life of beings altogether. It is the question of whether
nothing can be related to nothing else and, if so, whether it is the same as not relating some-things or no-things.

[The author of the manuscript has found posthumous appreciation—even if not directly influenced by his manuscript as it is presented here, but
by the individual research of such great mathematicians as Frank Harary, Ronald Read and, of course, Gunther Schmidt.—The editors.]

Let us consider two sets A, B and C. Imagine that koo(C) =1, i.e. C = {}. Similarly, imagine that A ={a, b, ¢} with all a, b, ¢
not being moo. And finally, assume that B = {foo(x) : x € A}.
We now consider the relation T4 := A x A. Of course, it is the universal relation on A:
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What does T'g = B x B look like? It relates for all x in A the non-existing counterparts foo. It becomes what is known as
a rather pointless argument: It relates nothings and makes a whole lot ado about nothing:

—_
[
—_

As one can see, the graph of T p is not empty; it is not koo-ish—it’s just that is seems not to have any nodes. This is hard
to be put into a formula, because G-H—B = (B, Tg) appears to be

({10, 0.0.0.0,0. 0. 0D (13)

Since elements of a set occur only once, this would be the same as

{1 {0D. (14)

So, a relation on an empty domain has at least one element! On the other hand, T is a subset of B x B and B appears
to be quite empty. So how can a set with at least one element in it be a subset of an empty set? The answer is simple:
It can well be, if all the elements do not exist. Therefore, let us formally precisely redefine T g, and we shall see that all
cumbersome side-effects will disappear:

|£oo(a) foo(b) foo(c)

a
foo(a) 1 1 1
foo(b) 1 1 1

foo(c) 1 1 1

where all X' € Moo and X' = foo(x).

Obviously, the graph that we achieve by fooing T g, is isomorphic to the original one, and we even have that X' R'y’ <=
XRy. Also, by using oof := foo we call the result of applying the existential negation foo the graph G,os. The problem is
that by definition of foo and moo, the set G, contains only non-existing things which means that B’s cardinality is 0.

To be precise, the according matrix and graph representations then are

-

where the wild arrangement of arrows is just to indicate that there are many arrows with unknown domain and codomain.
But still, everyone would agree that this graph is different from the graph

Hence, a relation between non-existing things is not necessarily an empty relation.
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Let us, finally, consider T¢. It is {} x {} and the arrows in there are the arrows connecting x and y for which koo(x) =
koo(y) =1, i.e. x,y € {}. Trivially, there are no such arrows—and, obviously, {} does not contain anything either. So its
proper graph representation actually is

But since T¢ connects all such entities that are in {} the relation matrix becomes

which is a possibly infinite matrix with Os denoting that nothing is connected to anything but height and width, since there
is just one koo.
We conclude:

Ga=(A,Ax Ay={{a,b,c},{{x,y):x,y €l{a,b,c}}) (15)
Gp=({}1, I x{H={L{xy):x,y ¢ A} (16)
Ge=({}L{} (17)

Therefore, relating nothing is similar to speaking about nothing: A comes into existence by its naming. Hence, a relation
between nothings is different from all the ways one could relate nothing. So there is a difference between a graph without
nodes, a graph without edges and a graph without both and an empty graph: The latter one is the “purest” graph in the
sense that it does not contain points, no edges and, most importantly, no intention of relating anything with anything else.
The only consequence of this is the following: The distinction becomes pointless as soon as we do not distinguish between
non-existent and non-perceivable points and the lesson learned is that all those problems are simply a-void-able by not
trying to distinguish.

[With these remarks, Newtral unknowingly also sheds some further light on the notion of an unsharp relational product, a topic
that has been tackled by Gunter Schmidt from various angles: relating nothing to something that itself is related to nothing seems to be
properly more than relating nothing to nothing.—The editors.]

|World miracles|. Not the end.

... in which we shall deal with nothing
and the question whether this is would be the same
as not dealing with something.

Having an “empty mind” (Mu shin) means to have no self (for the self is just a creation of something having not an
empty mind: “it” starts thinking and as such is able to recognise itself).

Cogito ergo sum

is one common phrase trying to grasp this idea. Another one is that

Being no-one

is the only way to perceive the world as it really is: If we are, there is also some “I” that perceives the world. However, how
should “I” perceive myself without having my perception of myself being influenced by I's perception process? Therefore, it
is impossible to have a reliable image of the real world unless the perception is transparent. But then, again, if it really is
(absolutely) transparent, it is not perceivable. And that means, that some “I” would be incapable of perceiving itself. “I” is
always deceived by its being. And a true “I” is there only if it is empty—just as an empty bottle is a true bottle (in contrast
to a bottle of wine (or a bottle of Klein, for which the emptiness problem is even more tricky)).

Trying to give “I” a meaning means to put some sense into it. This again leads us to two famous western philosophers:
Heidegger and Wittgenstein.

Heidegger stated that “Dasein” is the state of mind of a being that realizes its thrownness into the world. The only thing
one can say for sure about conscious beings is that they know about their existence as a result of being thrown into the
world. From this there follows the fear of being taken away from the world again—i.e., to die. As an immediate consequence,
every such being tries to find some comfort and it does so by trying to find a sense or reason or justification for its being
there. And this is, where, by trying to make life bearable, all the trouble actually starts: Bottles try to give themselves
(among all others) a justification by holding something, e.g. some wine, and in this process becoming a bottle-of-wine. This
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is a strong limitation (and alienation) from a bottle’s true nature as being something that can hold many different things
(unless it is filled).

Wittgenstein made many attempts to understand Human language and its meaning. It would be far beyond the scope of
this small paper to give a satisfying summary. Therefore, we shall just conclude with one famous quote by him:

The meaning of a word is its use.

So, the meaning of “nothing” is: . And since we cannot speak of nothing without speaking, the story about nothing
better remains untold:

[At this point the original manuscript abruptly ends. However, it continues in the sense that there are 357 more sheets of paper
attached. After several years of intensive research, the editors are still unable to determine whether these pages are empty or whether
nothing has been written on them.]
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